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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE A - PART 1

D December 31 of Current Year

Description of
Propert

Code

Location
3 4
Cit State

Showing all Real Estate OWNE
5 6 7

Date
Acquired

8

Amount of
Encumbrances

Actual Cost

9

Book/Adjusted
Carrying Value
Less
Encumbrances

NONE

10

Fair Value
Less
Encumbrances

Increase
(Decrease) by
Adjustment

12

Increase
(Decrease) by
Foreign
Exchange
Adjustment

Amounts
Received
During Year

14
Expended for
Additions,
Permanent
Improvements
and Changes in
Encumbrances
During Year

15

Gross Income
Earned
Less Interest
Incurred on
Encumbrances

16

Taxes,
Repairs,
and
Expenses
Incurred




swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED During the Year
4 5

1 Location 6 7 8 9
2 3 Book/Adjusted Expended for
Carrying Value Additions and
Date Amount of Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements

co3

NONE
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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE A - PART 3

Final Year on "Sales under Contract"

Showing all Real Estate SOLD During the Year
4 5 6

Including Payments During the
7 8

1 Location 9 10 11 12 13 14 15 16
2 3
Expended for
Increase Additions, Gross Income Taxes,

(Decrease) by Permanent | Book/Adjusted Foreign Earned Repairs,

Increase Foreign Improvements | Carrying Value Exchange Realized Total Less Interest and
Disposal (Decrease) by Exchange |and Changesin Less Amounts Profit (Loss) Profit (Loss) Profit (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost Adjustment Adjustment [ Encumbrances | Encumbrances Received on Sale on Sale on Sale Encumbrances Incurred

NONE
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Showing all Mortgage Loans OWNED December 31 of Current Year

SCHEDULE B - PART 1

1 2 Location 5 6 7 8 9 10 11 12
3 4 Book Value/Recorded Increase Increase (Decrease) Value of Date of Last
Loan Date Rate of Investment Excluding (Decrease) by Foreign Exchange Land and Appraisal
Loan Number Code City State Type Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation

v03

General Interrogatory:
1. Mortgages in good standing $
2. Restructured mortgages §......

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $
4. Mortgages in process of foreclosure §$.......... 0 unpaid taxes $

.......... 0 unpaid taxes §..........

0 interest due and unpaid.

...0 unpaid taxes §.......... 0 interest due and unpaid.

0 interest due and unpaid.

0 interest due and unpaid.

NONE
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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE B - PART 2
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Year

1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book Value/Recorded Increase (Decrease) | Book Value/Recorded Foreign
Investment Increase by Foreign Investment Excluding Exchange Realized Total
Loan Date Excluding Accrued (Decrease) Exchange Accrued Interest Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale

NONE
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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

SCHEDULE BA - PART 1

1 2 3 Location 6 7 8 9 10 11 12 13 14 15 16 17 18 19
4 5 Increase
Additional Book/Adjusted | Increase |(Decrease) Commitment
NAIC Date Type Investment Carrying Value | (Decrease)| by Foreign for Percentage
CusIpP Name of Vendor Desig-| Originally | and Actual During Year Fair Amount of Less by Exchange | Investment | Additional of
Identification Name or Description Code City State| or General Partner nation| Acquired [ Strategy Cost Actual Cost Value Encumbrances | Encumbrances | Adjustment| Adjustment Income Investment | Ownership

NONE
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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE BA - PART 2

CUSIP
Identification

Name or
Description

Location
3 4
Cit State

Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Year
5 6 9 10

Name of Purchaser or
Nature of Disposal

Date
Originally
Acquired

7 8
Book/Adjusted
Carrying Value
Less Increase
Encumbrances, (Decrease)
Prior Year by Adjustment

NONE

Increase
(Decrease) by
Foreign Exchange
Adjustment

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

1

Consideration
Received

12

Foreign
Exchange
Gain (Loss)
on Disposal

13

Realized
Gain (Loss)
on Disposal

14

Total
Gain (Loss)
on Disposal

Investment
Income
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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Rate Current

r Used Year's Total Gross

e to Unrealized Current Other Than Foreign Admitted Amount

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CusIpP g| Bond |Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate How Due and During

Identification Description * |n] Char |nation]  Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
31359M GK 3| FNMA Note Non Callable............ccccvrreeereennrreenreennreneeesnnseeeneenns [ vveeee | oo [ oveevennne AFE | .. 1,633,744 . 21,350,000 | v 1,629,327 | oo | e AT | s [ [ e 6.630].......... 5.140| MN..... 11,428 03/03/2005...| 11/15/2030...
912810 FP 8| US Treasury Bond........cc.ccoueeemveremecemnneeensenennsenssessssssssssensnesssssnes | coneeee | oo [ oveeeinne [ e 1 1,632,832 |.....112.328] ............1,684,920 | ............1,500,000 | .......... 1,630,714 | ..oooorivrirvrrrrrns | v 2118) [ | 5.380] .ccoovnn 4.780(FA...... .30,453 03/09/2005... | 02/15/2031...
912827 4F 6| US Treasury Note... . e | 1 714,492 1,102,727 e 719,089 | . 700,000 [ oo 704,470 [ e | cvvrreneeae(1,726) [ s | 5.630 5.330| MN..... 5112 03/26/1999... | 05/15/2008...
912827 Y5 5 US Treasury NOtE.......ccccreermreereresnneesseeesssseeseessssssesseesssssssssnenees | oneeee e | e 11,072,402 |.....101.324 ] ............1,013,240 | ............1,000,000 | ....cc..ee. 1,021,922 [ oo | eerireeced(B39,879) [ s | e | 7.000].......... 2.860(JJ....... . , 12/16/2004... | 07/15/2006...
912828 AP 5[ US Treasury NOte........cccomirvurrrimrninnneiieenissssiseessssessssesssssssssennes | oneees e | 1 799,750 |.......97.848] ............. 782,784 | ...............800,000 | ..oooooirrrnn 799,843 [ oo | i 20 s | | c0.4.000 | 4.000 | MN..... .4, ! 01/21/2003...| 11/15/2012...
912828 CS 7 US Treasury NOte.......oooueuiiee i | e e | 1. creenennn 122624 | ) 261 07/27/2005...| 08/15/2009...
0199999. U.S. Government - Issuer Obligations ‘3075 583 ............ 5, 908 900 o0 ) v (47859 | O O XXX f o XXX | XXX ) e 85138 ] 273314 OSSR XXX
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securltles
36206V 7G 6| GNMA Pool 423095 (MBS)... 8,491 [ .o | v BT [ [ 08/18/1997...| 08/15/2012...
36206X PL 1| GNMA Pool 424427 (MBS)... A4378 | oo | e 127 [ [ e 08/18/1997...| 08/15/2012...
36211C F9 8| GNMA Pool 508792 (MBS)... 9,285 [ .oveerreereeeemeneens | eererreeinneend(26) o | 05/31/2000... | 04/15/2015...
36225A 5U 0| GNMA Pool 780859 (MBS) .. 57,837 . | v (130) | | 09/22/1999...| 09/15/2013...
0299999. U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities. 120,392 | .. XXXeooooo | oo 124,343 | o 118613 | 119,991 | v 0 28 |0 | 0
0399999. Total - U.S. GOVEINMENL........iiveeiiiieeiieesiecie e e | e 6,095,975 (47,830 0 | 0

States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
373382 XB 1| Georgia State GO Non Callable.............cccerverererneiieiiisieiciecrineens
641459 VH 2|Nevada State Natural Resources GO Ltd

1,048,487 (GESIE-)] NI O
..1,264,364 (X172 IR PO

10/30/1997... | 12/01/2008...
04/26/2000... | 05/15/2007...

NON CallADIE........ooverreeie e OO TR [N
677518 TH 5| Ohio State Highway GO Callable.. . (PSS R I 09/24/1999...| 02/01/2011...
762223 AK 1|Rhode Island State GO Non Callable.... .1 107 410 (13,828) [ ...vvvvevvreierriinns 08/04/1997...| 08/01/2006...
762223 HR 9|Rhode Island State GO Callable........ 11,566,240 ((NE10) ) [ IO 06/28/2000... | 07/15/2012...
882716 WN 9| Texas State Publ Fin Authority GO Non . . . . . (QLOR:X10)] ORI I 05/30/2000... | 10/01/2006...
Callable. ... . i L L s o] i [
1199999. States, Territories & Possessions - Issuer Obligations.... , .. ..7,135,940 (57,046)f ....oooovvevrieee O 0 .. XXX [...XXX....... | XXX..] ......... 120,240 | ...........419,375 | ..... XXX..ooooeo | oo XXX........
1799999. Total - States, Territories & Possessions (Direct and Guaranteed).........cocvvvevveviriisiessiiescese s 7,481,533 | ... XXX....... | ............7,408,983 | ...........7,000,000 | ............ 7,135,940 (57,046)f ..o 0 0 .. XXX [ XXX [ XXX e 120,240 .l 419,375 XXX [ e XXX..oovoo.
Political Subdivisions of States, Territories & P¢ ions (Direct and Guaranteed) - Issuer Obligations
047772 MS 4| Atlanta GA GO Cont Callable...........c.erverrrerneemnrinneiseiseniseieeenisens | oveens ] 1| 1FE|... 1,416,532 |.....107.431] ............1,396,603 | ............1,300,000 | ............ 1,411,163 (5,369) [ ..vevvvvrrieririniisnees [ e 05/17/2005...| 12/01/2015...
158843 MM 1] Chandler Arizona GO Callable...............ccouveermmrvennreernnneermneecnsenernneees | eevens [ oo | o] IFE | ...c........485,090 | ......101.816 ] ...............509,080 [ ...............500,000 | .............. 492,898 [ ..o | s JIROLCIC 30 Y P 04/03/1997...| 07/01/2011...
181324 MC 5] Clark Cnty Wash Sch Dist 119 GO Cont... 1,397,958 (( D] R B 05/11/2005...| 06/01/2015...
CallabIE.......cvvrrvrrieriinrsesssssisieeississnsienssssssssssssssssssssssnnss | aevinne | on [ onrnnins [ | L e | [ [ | | o | o
199491 KC 4| Columbus Ohio GO Non Callable.. . .1,531,854 (10 142) ..... 11/21/2000... | 11/15/2008...
346838 4L 6| Fort Bend Tex ISD GO Callable..........cccccnuerenmrevnnerineernneenrnenennees | eoveees | oo | v T[AFE | 1,157,749 | ......108.842] ............ 1,213,588 | ............1,115,000 | ............ 1,145,589 (VA VI)] IR B 11/03/2000... | 08/15/2014...
442331 AC 8| Houston Tex GO Non Callable 927,928 (AL [ I 07/07/2004...| 03/01/2008...
442331 AR 5|Houston Tex GO Non Callable...... 91,773 (UACH)) R B 07/07/2004...| 03/01/2008...
472736 ZD 2| Jefferson Cnty Colo Sch Dist GO Nol 802,835 ((17220) | I B 10/14/1997...| 12/15/2010...
Callable........coueveereeeeriieierssriseeniseesssnesesseseesesenssesnssessenns | veeiene | oo [ v [ e L e [ [ [ | [ [
494152 ME  8|Killeen Tx ISD GO Non Callable............cccccvveevrrmmereeeerrnmennnerenneenins | coveeee | oo forevinnne [AFE | oeiir.1,031,330 | ......102.355] ............1,023,550 | ............1,000,000 [ ............ 1,005,601 (4,742) [STSTRRRRN BN 11/03/1999... | 02/15/2007...
498062 EX 2|Kitsap Cty. Washington GO Callable. 500,000 IS B 04/10/1997... 12/01/2012...
649664 4T 3| New York New York GO Callable.........cc.oruvvemmvrernerenmseeernneernsneennee [ coneeee | oo | woene T[AFE | o..........1,586,940 | ......103.058] ............1,545,870 | ............1,500,000 [ ............ 1,529,470 (M 461) (ST B 04/26/2000... | 08/01/2006...
649666 3M 4| New York NY GO Non Callable. (72 [ I 06/01/2000... | 05/15/2009...
743787 E8 2| Providence Rhode Island GO Callable ({72 [ I 07/11/1997...| 01/15/2008...
743787 E9 0| Providence Rhode Island GO Callable.. (KC515) ] [T BN 10/08/1997... 01/15/2009...
783243 XY 9| Rutherford Cnty TN GO Non Callable... (WL I 06/02/2000... | 05/01/2006...
1899999. Political Subdivisions of States, Territories & Possessmns Issuer Obllqatlons.. 14,663,754 XXX e 14,707,593 | 13 930,000 A1) ] o (1 IO 0 .. XXX [ XXX [ XXXl 193,509 ... 730,584 . XXX | o XXX.........
2499999. Total - Political Subdivisions of States, Territories & Possessions.................... 14,663,754 | ... XXX....... ...14 707 593 .13,930,000 (CAAVALE)] I (1 ISR 0 .. XXX | . XXX...... | XXX ........... 193509 | ...........730,584 | ..... XXX......... | ..... XXX.........
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations Agencies and Authorities of Governments and Their Political Subdlwswns Issuer Obligations
08527N BE 5| Bernalillo Cnty NM Tax Rev Revenue Bond e |- el .1,063,815 ..100.576] ............1,035,933 ...1,030,000 | .. (G317 4) O B .59,225 | 04/26/2000... | 04/01/2006...
S PREND.....ooeereieenneeinneesseeesensessssesssnessssssssssnsssssssssensssanees. | aeeees [ o | veeeenneee | veveenne . SR TSRO IO
167664 WV 9] Chicago IL Pub Bldg Comm Revenue Bond -... AFE | ............1,035,020 |.....100.158] ............1,001,580 | ............ 1,000,000 (XX [ 55,000 | 09/28/1999... 02/01/2006...
NON CallAble.........vvrerirreiseiriiieeesneisnsissssessesssssisssssennes. | e oo [ ernerinne | e [ | [ [ | | [ [ [

212474 CD 0] Convention Cntr Auth RI Revenue Bond -...............ccoomeevvveimnnrvciinsenns | cvveees I R AFE | 1,045,650 |...... 105.363] ............ 1,053,630 | ............ 1,000,000 | ............ 1,021,107 (5,702) [ ..covovrnveiserienns Lo [ 0000..5.000 ] ... . 4320 [MNL.. | 8,389 | 50,000 | 05/04/2001... 05/15/2009...
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1'803

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total Gross
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate How Due and During
Identification Description * |n] Char |nation] Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
NON CallADI. ... | [ [ | L [SUTR O
452252 AW 9| lllinois St Toll Hwy Auth Toll Revenue... OCRIXC] — 1,068,530 | ...coonee 1,000,000 (3,927) [ ovvvveeeeeiens | e | 5.000].......... 3.850 06/29/2005...| 07/01/2015...
Bond Cont Callable.............cooocvvvnneens [ETSTEURRRITN IRRR . (SRR B .
455280 YP 6] Indianapolis Indiana Pub Impt Revenue . . .104.328] ............ 1,043,280 | ............ 1,000,000 [REISL5) ] U B 5.500 5.040 03/23/2000...| 02/01/2008...
Bond - Non Callable I [ creerereeesessseensnesnn [ e [ e [SSTTTRRINY RO
531127 AC 2|Liberty NY Dev Corp Rev Revenue Bond.. 113.474 ((<1015)) FSPORRRRRT O 5.250] ..coonnn 4.520 09/29/2005...| 10/01/2035...
Cont Callable.........occeverreeererereeerreeenns revenneennnseenes | crnernneessesenens | s [ e [ e | s | e | o
594614 NY 1|Michigan State Revenue Bond - Callable.. 110.049] ... ..1,561,552 ((SH0LG]*) ) [ I 5.500].......... 4.680 07/10/2001...| 10/15/2011...
594622 AN 2| Michigan State Certificate of Part - 109.451] ... ..1,534,486 (X)) [ E 5.750 5.160 10/20/2000... | 06/01/2010...
Callable........couvveereeeeeiieisersieieriseesssnesessesnssesssssssnssensenns | veenne | oo [ v [ e L e [ [ [ | [ [
59465E B5 1| Michigan State Hosp Fin Auth Revenue (VLK) ] R B 5.750 5.300 10/18/1999... 11/15/2008...
Bond - Non Callable (SOOI IOV
743810 JQ 7| Providence RI Pub Bldg Auth Revenue Bond............cccccerveeenmveeeneees | oveeee | oo f v [AFE [ iiiiii.939,295 |......109.272] ... 967,057 | oo 885,000 ((CXE74 ) R I 5.750] ccvovnnn 4.820 11/28/2000... | 12/15/2008...
- Non Callable..........cocurremrineeinrirneiineiins (ST IO .
74526Q AH 5| Puerto Rico Elec Pwr Auth Rev Revenue..........cccccoovveonseeevnceeinnncens [ ecvnee | oo | v | AFE | eneve. 1,696,335 | ......112.488 ............ 1,687,320 | ............ 1,500,000 ({771 [ 5.250] ..ceonnn 4.030 04/13/2005...| 07/01/2019...
Bond Non Callable.... [STRRORR O .
76218K CY 7|Rhode Island Depositors Revenue Bond -............c.cooeceereveermmeeeirneeons | eeovene | oo | | ] iiiennnn..538,575 | ......108.181] ...............540,905 | ...cccocenevee 500,000 (75 SRR NIRRT D 5.800].......... 4.930 10/06/1997... | 08/01/2009...
ETM. oo . . . (ST BN
76218K DA 8| Rhode Island Depositors Revenue Bond -..............ooeeveereennrreennneenns . v 1,343,638 | ... 111.442] ........... 1,393,025 | ......... 1,250,000 (8,376) | vvvvvvvrmrervcrresnrnrins | eevvvrmsnensessenessinns [ eevvereens 5.800].......... 4.890 11/21/2000... | 08/01/2011...
ESC..ooireeseeieeesseeeisnesseeees [STSTTRRR BN
76218M GX 1|Rhode Island Wir Pin Ctrl Revenue Bond -.............cooeevvevvenneeeinsneens [ coveene | oo [ covevvennns [ AFE [ e 1,217,701 |......108.051] ............ 1,275,002 | ..oovcnnee 1,180,000 (KNE74] [y 5.000].......... 4.590 12/13/2000... | 10/01/2010...
NON CallAble.........vveeecereieierieieeieeiseeisneessessesseessssssssssnsnnnes. | eonee oo [ eonernnen | enmeens [ o | [ [ | | [ [ [
762211 5K 2| Rhode Island Hsg & Mtg Revenue Bond AMT. 250,000 | ....ceeerrr00i250,000 [ oovvooovireveieeciis | o [ e | 5.000 5.000 12/02/1997...| 10/01/2006...
= NON Callbl......ooeeeieseeieesenisnsisssssseesssssssesnns | aevnne | oo [orrimnnns [ e L e e [ [ | | | oo
762211 5N 6| Rhode Island Hsg & Mtg Revenue Bond AMT..........cccocecvnevenmvcernnees [ coveeee | oo [ coreevnnne [ IFE | oeccc...250,000 | ......103.335] ... 258,338 | oo 250,000 | .ovvverrrrei250,000 [ ovvernrirnreerneenns e [ e [ o 5.200 5.200 12/02/1997... | 04/01/2008...
- Non Callble (ST IO
76223P AF 2| Rhode Island St Econ Dev Corp ReVENUE.........coovvevveveeeveernseeeerneeens | wvcvnee | oo | wevvveees | AFE | e 1,284,116 ]......100.715] ........... 1,263,973 | ............ 1,255,000 (U73[<]0)) S I 5.000].......... 4.650 06/12/1998...| 07/01/2006...
Bond AMT - Non Callble...........ceiveerrinnrisrinniniinnierirseesnsessernnsen | vneens [ oo [eoreeinnns L evnees [ oo | [ [ | | [ Lo [ .
762242 QS 7|Rhode Island St Hith & Ed Bldg Revenue...........ccccccoeveeeveeerrecisecveres | eoveeee | oo | cevveeenen | AFE | ...............500,000 | ......100.786] ...............503,930 | ............... 500,000 | ...ccce0eeeee 500,000 | oo [ e | v | e e 5.200{ .......... 5.200 08/20/1996...| 06/01/2006...
Bond - Non Callable. (SRR B .
762242 XU 4|Rhode Island St Hith & Ed Bldg Revenue v | oo | eevvieens | AFE | ... 1,162,834 | ......102.739] ........... 1,155,814 | ............ 1,125,000 (4,546) [ ovvvoreeeeeeriees | e | s 4.750] .......... 4.300 09/17/1998...| 11/15/2007...
Bond - Non Callable............oceemremereiiiniirerisseeseese e revmnee | [ e [ Lo e e | [ [ | | e | o
762315 CV 9| Rhode Island St Student Loan Revenue............cccccvuervnneevnseeeinneenns | evveees | oo fovevvnnne [AFE | .ecc......500,000 | ......108.229] ...............541,145 | oo 500,000 | ..coorerr 500,000 [ ovvvereeveerreerverins e [ v | o 5.250 5.250 03/19/1997...| 12/01/2006...
Bond AMT - Non Callble. (ST IOV
785849 MF 4| Sacramento Calif City Fing Aut Revenue............cccooveevvvervnmeevvnecenns [ covee | oo [ e T[AFE | iceoce....882,440 | ......108.109] ...............864,872 | .cccooorrnncns 800,000 (KI[074] R B 5.000 3.790 06/24/2005...| 12/15/2015...
Bond Cont Callable . (ST RO
796253 SR 4| San Antonio Texas Elec & Gas REVENUE........c..ccoovveerveceernerensseeeannes [ coveeee | oo [ corevvnnne [ AFE | .evi1.1,933,938 | ......111.500] ............ 1,867,625 | ............ 1,675,000 (RIS ) T I 5.380 3.750 03/11/2003...| 02/01/2015...
Bond Non Callable [STSTRRRRN BN
843375 WL 6| Southern Minn Mun Pwr Agy Revenue Bond..........cccccooeeeerneeeinmneenns | coneeee | o [ coveveernne [ AFE [ 1,923,414 | ......110.552] ............ 1,879,384 | ............ 1,700,000 (R ) O I 5.250 3.890 09/06/2002... | 01/01/2015...
NON-Calll....cvvoeierrreeiieeeiseeeeeee i . (ST B .
876385 FN 0] Tarrant County Texas Revenue Bond - Non. ...1,000,000 (5,934) [ oo e | v 5.500{.......... 4.850 10/30/1997... | 02/15/2007...
Callable.......couvveerreeereeese s . (ST RO .
939828 YE 3| Washington State Publ Pwr Sup Revenue..........c.cccovevveeeveveeeereviinns | coveens [ oo [ covveeeens | AFE | ...........1,081,240 | ......104.114] ............1,041,140 | ............ 1,000,000 (10,815) [ oo [ e 6.000{.......... 4.850 09/25/1997...| 07/01/2006...
Bond - Non Callable oL L i | [ESSTRTTORIRIRIYRY [FSVOTRTOROTIORIITY (PO (SRR
2599999. Special Revenue & Assessment Obligations - Issuer Obligations..... 26,543,435 | . XXXooooooo | o 26,603,039 | .......... 24,850,000 | .......... 25947473 | oo 0] s (138,285) [ ..o (L]} [ 0 |..XXX....... XXX XXX...] .........415319 | ......1,185,526 | ..... XXX | e XXX.........
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obli i€ Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
31283J 3V 1| FHLMC Pool G10812 (MBS) 39,571 40,117 (1C1:)) SRR PO MON.. 09/17/1999...| 04/01/2013...
31283J TM 3| FHLMC Pool G10556 (MBS). 37,219 37,749 (74 S N MON.. 05/07/1999...| 07/01/2011...
31283 WR 8| FHLMC Pool G10656 (MBS). ....38,396 38,673 (23] [ N MON.. 10/28/1999... 01/01/2012...
31283K 4T 2| FHLMC Pool G11734 (MBS). 428,849 | ..o 1,431,529 | ..o | e T [ e MON.. 08/22/2005...| 05/01/2020...
31283K 6J 2|FHLMC Pool G11773 (MBS) 967,987 961,237 (K1) ] A B MON.. 10/20/2005... | 10/01/2020...
3128GD RZ 5| FHLMC Pool E78604 (MBS) 23,775 23,745 ((C))] [T O MON 09/28/1999...] 09/01/2014...
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Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
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Identification Description * |n] Char |nation] Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
3128GD UB 4| FHLMC Pool E78678 (MBS) 21,967 | oo | e V2 I I 8.000].......... 7.900 05/19/2000...| 08/01/2014...
3128GE 3V 8| FHLMC Pool E79812 (MBS) 31,084 (1) ] [ N 8.000].......... 7.650 06/20/2000... | 11/01/2014...
3128GL GA 4| FHLMC Pool E83793 (MBS). 271,351 | oo | v 430 [ | e 6.230 05/24/2001... | 05/01/2016...
3128MM AT 0| FHLMC Pool G18017 (MBS). 577,423 (CY4:))] [ B 4.770 01/20/2005...| 10/01/2019...
3128PD V9 8| FHLMC P00l J02440 (MBS).........cocemmereerereermnereenneeesmseessseeesesssssseesns | vneeee | oo [ covnnee2 | o[ i 2,401,248 | ......99.013] ...........2,373,095 | ...........2,396,754 | ........... 2,401,162 (L:15)]) SRR PO 4.980 08/22/2005...| 08/01/2020...
31294) 3L 0] FHLMC Pool E00803 (MBS) 17,001 (7] T B 7.960 05/26/2000... | 12/01/2014...
312972 CL 4| FHLMC Pool B19075 (MBS). 912,409 [ ..o | e N [ I 5.180 10/18/2005... | 04/01/2020...
312972 NM 0| FHLMC Pool B19396 (MBS). 960,946 (X)) I N 4.970 08/22/2005...| 05/01/2020...
31365E J4 6| FNMA Pool 125483 (MBS) 31,121 (VX)) [ N 6.850 07/17/1997...| 04/01/2012...
31371F VK 5| FNMA Pool 250918 (MBS) 35,136 | oo | e KGN ISR PO 6.770 07/17/1997...| 05/01/2012...
31371F VM 1] FNMA Pool 250920 (MBS) 42,819 ((10)) AU B 09/10/1999...| 04/01/2012...
313710 F9 0| FNMA Pool 253192 (MBS).... (ECX0PZC T [ I KGN ST O 06/01/2000... | 04/01/2015...
313710 N4 2| FNMA Pool 253411 (MBS).... 9,230 (RL0Z)) [ I 06/02/2000... | 07/01/2015...
31377Y 3A 1| FNMA Pool 391493 (MBS) (RGO [T I 19 [ [ 07/17/1997...| 06/01/2012...
31378C E5 7|FNMA Pool 394456 (MBS) 39,012 (GR10)] [ I 07/17/1997... 07/01/2012...
31378C EE 8| FNMA Pool 394433 (MBS) 46,697 (2] [T O 07/17/1997...| 07/01/2012...
31384V K7 6| FNMA Pool 535018 (MBS) 45,086 (L4 [ N 10/28/1999... | 04/01/2013...
31384X 4C 9| FNMA Pool 537319 (MBS) 10,057 [ .ovverereeeerinvenins | e, 2 | | s 06/02/2000... | 06/01/2015...
31385N AG 4| FNMA Pool 547307 (MBS).... 26,238 (1K) ) ST PO 07/13/2000... | 08/01/2015...
31387E PK 7| FNMA P00l 581926 (MBS)........c.ccrmvrermmrreernerermnreernmnenmenenssessnnessnsnees | eovnnee | oo | vvvernn2| ] i 185,247 1.....102.222f .............. 190,017 | ............... 185,886 | oo 185,232 )] S P 08/07/2001...| 07/01/2016...
31388R ZG 5| FNMA Pool 612843 (MBS) 369,549 [ ..ovvvvreierrirenne | e 268 | coveeerereenrneneeinne [ s 12/07/2001...| 01/01/2017...
31405K_BZ 3| FNMA Pool 791256 (MBS).... . .655] ...........1,335,509 | ............1,326,820 | ........... 1,358,969 [(LeY3) E—— 03/09/2005...| 09/01/2019...
2699999. Special Revenue - Single Class Mtg.-Backed/Asset-Backed Securities 9,957,293 | ... XXX....... 9,901,130 ..9,917,756 | ...... .9,956,066 | .. (746)] o0 | 0 L XXX L XXX
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defin: i-Class Residential Mortgage-Backed Securities
31392H_SC 8] FNMA Series 2003-4 Cls PG (CMO).......ccccoccomssesemssssmsesesssesseees jr ............ 1 122,017 99.647 117,902 [(SI0K)) R PO
2799999. Special Revenue - Defined Multi-Class Residential Mtg.-Backed SECUIHES. ........covuwiiveiiissisnienssisniins | coviieninens 122,017 | XXX | i 117,902 | oo 118,319 | 119,241 | i 0 [(SI0X)) I 0] 0 L XXX [ XXX
3199999. Total - Special Revenue & Special Assessment Obligations...........ccrreeieree i | e 36,622,745 | .. XXX.oooos | o 36,622,071 | ..........34,886,075 | .........36,022,780 | .....ccccoorrnnrenns 0f . (139,634)] oo, 0 0 [ XXX | XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
013817 AF 8| Alcoa Inc Corporate Note Non-Callable 1FE ....167,730 ...167,550 (UE)) [ B 08/08/2002... | 01/15/2012...
013817 AH 4| Alcoa Inc Corporate Note Non-Callable AFE 482,516 487,387 (PA10) ) ORI O 08/09/2002... | 01/15/2013...
048825 BJ 1| Atlantic Richfld Corporate NOte =..........c.ccoevvernreirenreinneiisneesnneiisennes | cvveeee | oo | covrenn [ AFE [ oeiecc.....462,400 | ......103.780] ...............518,900 | ..............500,000 [ ...oovverrce 884,167 [ oo | v AT IR O 10/06/1999... | 04/15/2009...
Callable veee [ e [
060505 AW 4| Bank of America Corporate Note.............ccccoevereeeverenrereiseveresriseiesens | eoveene | oo | coveneens | AFE | ...c.........696,955 | ........98.167 | ...............687,169 | ............... 700,000 | ....00o00e0 698,737 | oo | e L5770 (U O 11/21/2002... | 01/15/2008...
NON-Callable.........ceverererirriecieeinneineeriserineensessesssnssnsenssensssssense | oneenn oo | eoreeennen | v [ | [ [ | ISP TR [N
097014 AE 4| Boeing Cap Corp Corporate Note 339,030 (5,352) [ evevvrenrirerireniisnnes [ e 08/07/2002... | 05/15/2006...
NON-Callable.........ovvererrririeirineinseiiesrineesesssssissssessensssnnenss | e [ oo [ eonmerne | e [ | [ [ | e | e [ e
149123 BH 3| Caterpillar Corporate Note Cont Callabl 694,901 (A7) R IR DSRN s - 10| IS 10/18/2002... | 05/01/2011...
172967 BS 9| Citigroup Inc Corporate Note Non-Call..........c...cceeueveemiirmrrimerireciveeins f covinee 523,799 [ .ovvvvrrerieerinnnns | v YN TR IO 01/24/2003...| 02/01/2008...
202795 HF 0| CommonWealth Edison Corporate Note Con .700,667 (0] ) [ B 01/15/2003...| 02/01/2008...
Callable........ccvveerreeeresserines veee [ [
20825C AE 4| Conoco Phillips Corporate Note Cont..........c.cccevevveeivereneeciverieseciiens | evven | oo | o T[AFE | . 723,561 |........99.388 ] ............ 720,563 | ........0.e0.i. 725,000 | cvvrveieenn 723,943 [ oo | e 129 | e | e 03/04/2003...| 10/15/2012...
CallabIe.......covereereeeeeseiesrierienisseessnsessensesssssesessssssssessennns | seenne | oo [ v [ | e L e i [ [ | [ | o
263534 BK 4| Dupont E | De Nemours & Co Corporate..........cc.coceeerververeceerisseseens f eevcene | oo | covreeeeen | AFE | ... 700,430 | ........98.400] ...............688,800 | ..............700,000 | ..c0evveereern 700,318 | oovreirerecnreie | vereeerrienienn(38) [ e [ e 11/05/2002... | 11/15/2012...
NOte = CONt Call.....oonerreerrereeireerreerinereessesissenienssesnsssnesssesensenes. | eoneen [ oo [ eonernne | v [ | [ [ | | [ [ [
362311 AF 9| GTE CA Inc. Debenture - Non Callable............ewvvveermmereeermsereeenennees [ eevrees [ oo friinrnnes TFE [ o 702,818 |...... 103.059] ...cvvvrcens 772,943 750,000 | .ovorerrrnn 727,204 [ oo | v 5,210 [ | i | e 8700 07/05/2000... | 09/01/2009...
36962G ZH 0| General Electric Capital Corp Coporate. AFE 729,865 98.998 717,736 725,000 [ oovorerreren 727,789 [ e | e (678) [ s | 10/08/2002... | 09/15/2009...
NOte NON-Call.......coorrerrerrrieeeireirreerirernseinsesisssnsenssenessenssssesensenes. | oo [ oo e | v [ o | [ [ | | [ [ [
40429C CX 8| HSBC Finance Corp Corporate Note Non.. ..1,000,000 | .oierreereni998,240 | oo | e | e [ e 11/17/2005... | 01/14/2011...
CallabIE......coeereerireeeerisesesrienienisseessnsessessessssssesesssssssesssnsss | seeene | oo [orennenns [ | e L e | [ e | | |
524908 CV 0| Lehman Brothers Hidg Corporate Note -.........cc..coeveevveemrreniivnrrsersens | wveens [ oo | cvveinenn | AFE | ece.....700,284 | ......104.100] ...............676,650 | ...vevvrnevn. 650,000 | ...ccovreseeec870,687 [ oo | ceriirereren(9,148) | o | e 07/16/2002... | 02/01/2008...
NON Call@ble.........cvvererireisessinieieriseissnsenssrssssssssesssesssenses | oerees | oo Leoneeinenes | evvreens Lo | L L Lo L | Lo L L L | i
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55259P AC 0 B — AFE [ oo 577,544 |...... ORTIC] — 581,722 | oo, 575,000 576,840 (227)] ... 08/26/2002... | 09/04/2012...
590188 JP 4| Merrill Lynch & Co Inc Corporate Note =.........cc.cvvevrveeeerncrermeereneeeens [ coveeee | o forevvrnee [ AFE [ nieccer...450,890 | ......103.124] ..............515,620 | ....c..eee...500,000 | .oovvvrieern 879,426 | oo | v 5643 |... 12/21/1999... | 02/17/2009...
742718 BW 8| Proctor & Gamble Company Corporate Note..........ccocceveeeeemeeersneeens [ coneeee | o [ corevecrnne [ AFE [ iiiieeneee..697,579 | ......100.095] .......c..... 700,665 | ..oovvrerree 700,000 [ ovvvvirrn899,239 [ oo | e 494 06/05/2002... | 06/15/2007...
78387G AK 9| SBC Communications Inc. Corporate Note (2,895)] ... 03/24/2003...| 08/15/2012...
Cont Callable
87612E AH 9| Target Corporation Corporate Note. M . . (3,734)] ... 08/07/2002...| 03/01/2012...
90333W AA 6| US Bank Corporate Note ..375, . . (5,314) ... 03/24/2003...| 08/01/2011...
925524 AQ 3| Viacom Inc Corporate Note - Cont. (5,556) ... 03/24/2003...| 05/15/2011...
Callable
983024 AB 6| Wyeth Coporate Note Cont Call (321) 02/12/2003...| 03/01/2008...
166760 AA 6| Chevron Texaco Capital Corporate Note...........cocvevveeeervreniveeserennn | covens [ F | eeveiecs [AFE | 722,218 | ........97.963 | oo 710,232 | . 725,000 | oo 724,000 [ oo | e 559 09/05/2002...| 09/17/2007...
Cont Callable.......co.coniviiiiiiiiiiiinnce, . i L L L i L
3999999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...... . 13,533,617 (24,402 f ..o 0 0 L XXX [ XXX XXX 196,386 645,202 XXX oo | e XXX.........
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-|
337367 AB 2| First Union-Lehman Srs 1998-C2 CIs A2...........ccoeevvvenerismrrvmscriisennns | coveens | oo | w2 [ AFE | e....r1,410,026 |...... 102,777 ............ 1,396,225 | ...ooouee 1,358,500 (10,759) ... 12/11/2001... | 11/18/2008...
(CMO) COMM.......ommrrerrrermneernnerssnmeessnesssnneessssssssnssssssssssnesssssssanes | aneeenn [ oo | eeveennnee | erveerns [ ovnmeemneeinnneennnennes | [,
361849 DY 5| GMAC Commercial Mortgage Sec Ser 1998-C2...........cocececnmeeecrnneens [ coveeee | oo | w2 [ AFE | ooevei1,104,645 | ......102.971] ............ 1,096,145 | ............ 1,064,518 (6,557) ... 01/24/2002... | 08/15/2008...
Cls A2 (CMO) COMM......oocvorrirrressseieneessssesssssesssssssesssssnsessennses | aveees [ oo | eevveirnene | orveenne .
52108H 3F 9|LB-UBS Comm Mortg Trust Ser 2005-C2 Cls. 1FE 989,570 |........99.316 ] ..............993,160 | .ccoooeennee 1,000,000 | .oecorerren 989,616 [ v | s 46 12/15/2005... | 04/15/2030...
A4 (CMO) Comm.. . .
4299999. Industrial & Miscellaneous - Other Multi-Class Residential Mtg.-Backed Securities......... .3,504,241 | XXXoooooos [ 3,485,530 | e 3,423,018 (17,270)f oo 0 0 L XXX | XXX | XXX 15,898 162,965 XXX [ e XXX........
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed t-Backed Securities
161571 AL 8] Chase Issuance Trust Ser 2005-A4 CIs Ad........cooooermmeernmeemmnrernnnenns | coveens ] 2| ... L] — 980,547 |......97.676] ...........976,760 | ..oeconnne 1,000,000 | .ooceeerrrin 981,262 [ oo | e 715 10/19/2005... | 01/15/2013...
(ABS)...eveoreereeeieeesseeesssssssssessss s ssssssssssessssssssssesessssssssnessnnees | seeeens ]
33901H BJ 1| Fleet Credit Card master Trust Series.......c.ccovveerrverrnrerserssessniisnns | coveee | oo | e[ IFE | ..c...........549,863 |........99.909] ..............549,500 | ..cocvvrvrevr 550,000 | ..oooreeerrn 549,938 [ oo | e 24 02/19/2003...| 07/15/2008...
2003-A Cls A (ABS)..........
55264T AC 5| MBNA Credit Card Trust Series 2001-A1 ...1,100,000 (11,833)] ... 10/12/2001... | 05/15/2006...
Class A1 (ABS).......cccocormmrrenns .
705220 AF 8| Peco Energy Transition Trust Series . | 2| AFE ] ... 493,891 ]......100.829 .............. 462,856 | ........oeo... 459,050 (5,921)| ... 07/22/2002... | 03/01/2007...
1999-A CIS AB (ABS).....ivoiieiiiiii i | s N
4499999. Industrial & Misc. - Other Multi-Class Comm. Mtg.-Backed/Asset Backed Sec... ...3,109,050 |............ 3,101,172 (17,015)f o0 0 L XXX [ XXX XXX 14,536 ] o 111,273 XXX......... | ... XXX.........
4599999. Total - Industrial & Miscellaneous (Unaffiliated) .19,909,068 | .......... 20,057,842 (58,687) [ ....ooeviviiieee0 0 L XXX [ XXX XXX 226,820 . 919,530 XXX | o XXX........
Totals
5499999. Total - Issuer OblGations.......cccocccocccoccccocccccccces 68,218,807 | .. XXX.ooooos | ol 68,239,354 | .......... 64,632,000
5599999. Total - Single Class Mortgage-Backed/Asset-Backed Securities...........ccoooiivciosiiiccissciiiiccsiiiccissiii | v 10,077,685 |... XXX....... ..........10,025,473 .10,036,369
5699999. Total - Defined Multi-Class Residential Mortgage-Backed Securities. 122,017 |... XXX..... ...117,902 ..118,319
5799999. Total - Other Multi-Class Residential Mortgage-Backed Securities s 3,504,241 |... XXX..... 3,485,530 3,423,018
5999999. Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities..... ] 3,175,133 | ... XXX..... 3,093,296 3,109,050
6099999. Grand Total - Bonds...........cc.e.. 85,097,883 | ... XXX....... coeeen84,961,555 .81,318,756
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 14 7 8 10 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share (Portion).............cccco.uveee [....... [...]..67,913596.870 |............ 67,913597 [ ..o 1000 | s 67,913,597 67,913,597 [ 12/30/2005.
6899999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...... ...67,913,597 67,913,597 67,913,597 0 0 0].
7299999. Total - Common Stock.........cccvuivenee. 67,913,597 ..67,913 597 67,913,597 0 0 0
7399999. Total - Preferred and Common Stock ...67,913,597 ..67,913,597 67,913,597 0 0 0

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues

AAAAAAAAAA 0, the total $ value (included in Column 8) of all such issues $..........0.
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1 2 3 4 5 6 7 8 9
CUSIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
31359M GK 3| FNMA Note Non Callable 6.625% 11/15/30.........c.rurrvrmrrrernereeerrirnenesmsnnssnsseens | cevnnnereineeens 03/03/2005........ Morgan Stanley. ....1,633,744 26,331
912810 FP 8|US Treasury Bond 5.375% 02/15/31 . ...| 03/09/2005........ | Lehman Bros In: 5,123
912828 CS_7|US Treasury Note 3.500% 08/15/09........ccoimieniiieesiiiisiii i ...| 07/27/2005........ Mellon Bank. 1,970
0399999. Total - Bonds - U.S. Government.... et eeEeeEEtoeeeEeeEEE LRt LR EE AL EE AR EEEEEeeEnnnen 33,924
Bonds - Political Subdivisions of States
047772 MS 4] Atlanta GA GO Cont Call 5.000% 12/01/20...........ccrrmurerecermserrrenns ...| 05/17/2005........ UBS/PAINE WEDDET.......covvveriaerrvisisesiessssssesssessssssssessssssssssssssssssssssssssssssenss | avesssssssssssssssssssmessssssssssssssssssssssssneesss | sosssssssmsssssssssssssssssnssssssssssseees 1,416,532 4,333
181324 MC 5| Clark Cnty Wash SCh Dist...........cooceerreeennreiereeinneeneeesessneesessseessessssssesssensees. | cesnnneeesnneens 05/11/2005........ SEAIE NOTNWESE........eeocioeec ettt enesssees | cetesess s ess st ss st eressts | eeseeesssnsess st ssss et 1,403,129 740
119 GO Cont Callable 5.125% 12/01/20 ettt | et Lttt ettt | ehtenee et | eonene et | ehbte et | e
2499999, Total - BONAS = POlItiICAl SUDGIVISIONS Of STALES............vveveeeeeeeeeveeeeeveeeeteeeevctes et eeteeessesseressssesesesssessesasseeesssessesans  svsoessssessesacsassesnesasssesessesansssessassscesesesseesesassaessssesessssssnsaresesssseesesasssessssssesesassesassasssssesesansarsesansaresnns 5,073
Bonds - Special Revenue and Special Assessment
31283K 4T 2| FHLMC Pool G11734 (MBS) 5.000% 05/01/20..........ccomvvvrmmrreermmrerrmneeiannesneeeesnnees | ceveernnerinns 08/22/2005........ LENMEN BrOS INC...oovvvveircereeciises et 3572
31283K 6J 2|FHLMC Pool G11773 (MBS) 5.000% 10/01/20.... 10/20/2005........ CS First Boston Corp 3,227
3128MM AT 0| FHLMC Pool G18017 (MBS) 5.500% 10/01/19 .| 01/20/2005........ | Merrill Lynch 2,221
3128PD V9 8| FHLMC Pool J02440 (MBS) 5.000% 08/01/20. 08/22/2005........ WAMU Cap corp. 5,992
312972 CL 4|FHLMC Pool B19075 (MBS) 5.000% 04/01/20 10/18/2005........ METHITLYNCH. coovvereeee et enes 2,554
312972 NM 0| FHLMC Pool B19396 (MBS) 5.000% 05/01/20 .| 08/22/2005........| WAMU Cap corp 2,398
31405K BZ 3| FNMA Pool 791256 (MBS) 5.500% 09/01/19. .| 03/09/2005........ | UBS Sec/Warburg Dillion.............ooeeeerereernmeeeernreesnneeennes 3,243
452252 AW 9| lllinois St Toll Hwy Auth ] 06/29/2005........ Lehman Bros INC........ceviuiiereieieiesie st 1,111
Toll Revenue Bond Cont 5.000% 01/01/19 cor | e | s cererteneesnesssssssnnes | ettt | eeees ettt ettt | 2esee Rttt
531127 AC 2|Liberty NY Dev Corp Rev.
Revenue Bond Cont Calla 5.250% 10/01/35.........c.oviumeineeneirinriinsinssinsinnens | ernmeineeiens [ e | it st ssss st ss sttt sss e sssasssanssns | sresssssesssessenssnsssesssssssessssesssesstssssnsssanes | oens
531127 AC 2|Liberty NY Dev Corp Rev.
Revenue Bond Cont Calla 5.250% 10/01/35.........cconrevrmmrmmerrineeminerrseninnnneens | reevvnseeinees | e | oottt | et st | e
531127 AC 2|Liberty NY Dev Corp Rev........ccovveererrnne
Revenue Bond Cont Calla 5.250% 10/01/35.........cc.revemmrmmermineeminnerssnninneneens | rernnreeeiees | e | ootttk ss s | HeE iRt | bRttt | b ii Rt | ettt
74526Q AH 5| Puerto Rico Elec Pwr Auth.............. v | e | 04/13/2005........ | CIBC World Markets...........oceeeeircirneieiisiieiesnesseeisssins 23,406
Rev Revenue Bond Non Ca 5.250% 07/01/19........ccuuumrimerienireeensrrennsennernee | ervnmenieniies | oeeeinesiseessesnnenins | ot ST IO
785849 MF 4| Sacramento Calif City Fing
Aut Revenue Bond Cont C 5.000% 12/01/17.... . R JRTTRTIRRRRTROIY OV ..
3199999. Total - Bonds - Special Revenue and Special Assessment eeeteteeteieeseesersesiesesiesiessissessessesesscsessessesessesss  siesseseessstesiessississssssesissessesseiissssessisisisssesseissessessesiessssesieistssetsissssissessetsetastttesietstastiseststossissesastases ...13,061,911 47,724
Bonds - Industrial and Miscellaneous
161571 AL 8| Chase Issuance Trust SEr........coouvueerrreenmrrerrnrreennnnens <] 10/19/2005........ | BANK Of AMETICA SEC.......oucveereeumreeseeeisneeessseeesscessseeessseesssssesssssessssssssssssssssssssss. | seeessnesssnessssseesssssssssnesssnssssnsssssssssssnnnes | wessssesssmesssmssssnessssassssnssssnnesssnns 980,547 | oot 1,000,000 1,058
2005-A4 Cls Ad (ABS) 4.230% 01/15/13.....cuvvererrrriiiene e e | | st | essssene sttt enns | et e [ s
40429C CX 8| HSBC Finance Corp Corporate......... 11/17/2005........ 998,240 [ ..oorvereeerereeere s 1,000,000
Note Non Callable 5.250% 01/14/11 .......cvvererrrernerenreeesnsenssessessesssssesssssss | neevesnseeenees | e | oo es et | ebbesss s ss st snnssnnnes | oo
52108H 3F 9|LB-UBS Comm Mortg Trust Ser. .| 12/15/2005........ 989,570 | ....... ...1,000,000 1,250
2005-C2 Cls A4 (CMO) CO 4.998% 04/15/30........cuuiiruereieiisiersisiisssiersssiesssssess | eoeinssmesseses | eonimmessssissssssesssees | eooissssosimsesess e ee e ee ettt Ef £t EE oL eEEE4eeEfeeeE et sses e | £oeeessoeeeeooemtsoeseeaneesese st senssesssstsnnsesans | ooeeetooeesoeesssoees o seesssoesetsnssssseseessnssessenestsnns | fonesesoseesssoessstseesssessestsnsss st snsnss st s | ooimtseesesesest st
4599999. Total - BONS = INAUSETIal AN IMISCEIBNEOUS..........ve ittt see s seessess sttt ettt SeeE £ £ e84 £E8 oLt oL 1oL L8 EE o EE e EE L E L 4L E 4L E oL E £ E L4 EE £ EE 4L E Lo E L2 E bR EE sttt [T P PP 2,968,357 3,000,000 2,308

6099997. T0tAl - BONAS = Pt 3. ettt ettt heteE Rt eeEt At eeEE At eeEEEteeEEEeeEEEt 1 fhfiiieEEiieeiiiiiEEtiiiEiiiiitiiiiiiiiiitiiiiiiiiiiitiiieiiiiiisiiieifiiiitiiiiiiiiisiiiii:iiiiitiiiiiiiiiitiiiiiiiiiiiiiiiieiiiiii: 22,238,868 | ... 21,133,064 89,029
6099998. Total - BONAS = SUMMAIY M fTOM PAI 5........coiiveisiisi ettt et st eses s ssses st ssss s sessess et ssssse  oesissessseesessessee et essees e Es b s oo b e eEE e Es s A Aot e Ed e he e At e e eeE oAb sttt s bbbt ent e tee .....3,794,468 .......3,147,682 13,134
6099999. T0tAI = BONGS. ...ttt ettt ettt At LR E LR E SR EEEE e AR RS 11 eEEfeeEEEooEEE AL eEEE oL EEE oL LA EE LR AL AL EE Attt ...26,033,336 24,880,746 102,163

Common Stocks - Industrial and Miscellaneous
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share..................ccoueeevvvimmsneereisnsersins | coverrmennsnnns 09/02/2005........ Bank One - POOL...........coovvvemrecreeinsiins 3,604,776.000 3,604,776 e XXX i [ s
(POItION) ..o cor | e | et . e XXX [ e
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share............ccc...eeveemmmrresnnereennns | evveersssnnnens 09/16/2005........ Bank One - POOL 777,000.000 777,000 . XXX ceeerees
(POTION)... vttt cer | e | e e XXX [ e
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share............cccc...merveemmnreeeennereennns | eoveersnneneens 09/19/2005........ Bank One - POOL........cc.coouvvemereneeenscrinnnns 364,000.000 364,000 e XXX e [ s
(Portion) i | s . XXX
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share............cc.c...rmeveenmreeeennneeess | covessmnnneeens 09/23/2005........ Bank One - POOL 119,000.000 119,000 . XXX
(POMION).....ovveiereeeieiesiessess s e | e | e XXX
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share............cc.c...remmerveeimneeisnssreisns | evvesssnnnsenns 09/29/2005........ Bank One = POOL........cooevevvvrnerecersenssiessnne 246,127.000 246,127 XXX
(Portion) | e | s . XXX
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata Share..............cc.oeevveeeinevnsvessrisnrieries | eevvevieniins 09/30/2005........ Bank One - POOL 5,197,000.000 XXX
(Portion)... . cevrermennnsens | e e XXX
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share...............cccocccvervveeeiimsnieneriiens | covviieeris 10/03/2005........ Bank One - POOL ....7,000.000 XXX
(Portion) i | e TSP XXX . .
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share............cccc...merveemmmeeeennneeenns | evveesmnneneens 10/07/2005........ Bank One - POOL........cc.onmveeereneeeserinnes 157,000.000 e XXX it [ s
(POTION)....vveeeeceis it cer | e | s e | e e XXX | e
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1’3

1 2 3 4 5 6 8 9
CUSIP Date Number of Par Paid for Accrued
Identification Description Foreign Acquired Name of Vendor Shares of Stock Value Interest and Dividends
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share.............c.c...rmmeereeemmmneeeennneeeens | evvvesmenneeens 10/11/2005........ Bank One - POOL........cc.ommreemmeeerreeseriienes 2,008,129.000
(POTION) ..o s vor | e | b
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share Bank One - POOL 1,763,664.000
(POTHON)...covvorveeierie ittt sssssss st st sssssssssssssessssssssenssnses | stessssssssensss | vevssesssessssssssessssnns | essssesssosssnesseesseesssess st s e s ase Rt b es 088 s bbbt .
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata Share. Bank One - POOL 6,605,000.000
(POTHION) ..ottt sses st s s ensssssessssssesssssesssnssessesssnssensee | sssessssssenssns | sesssesessenssnssesssesss | sresssessesssessessonssessesssessassesssessssssessesssssssssanssessanssessesssessnssensseesens st s s s s st ens s ssnssen
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata Share Bank One - POOL 223,117.000
(POItON).....ovociereieceseeee s eo | e | et
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata Share. Bank One - POOL........cccovevemeveeresrierienns 295,000.000 295,000
(POTHION) ..ottt ssssessssss s s s ssssesss s ssssssssssnsssssessssssensne | sssesssssessns | sessiesessesssessssssnsss | sressssssesssessessesssessesssessesseesses s ss st ssae s s s ee s e st s b s bt s et b s rn . .
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share Bank One - POOL 9,977,000.000 | cvvoovvcverererrrirneeennas ..9,977,000
(POTION)....vvoeeeie it co | e | e
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata Share. Bank One - POOL........cccocmvveeeeeeieeceereceenen 2,820,121.000 2,820,121
(POTHON) ..ottt ssss st st sssssssssssssesssessssnssenss. | srssessesssinsss [ resssesssesssenssnsssnns | coesssenesssssnessenssesssenns s
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata Share Bank One - POOL...........coovvvemmrienneenneiins 4,210,012.000 4,210,012
(POTION)....vveeveeire e v | et | s
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata Share. Bank One - POOL 394,000.000 394,000
(POTHION) ..o sess st ssss s sns st essssssssenssssssnssnssesssssesses | svsesssessessns | sessvessessesssnssesssnsss | sressesssesssssssssssssssessnes et
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata Share. Bank One - POOL.........ccccvmrvmeineiisiinrienns 487,000.000 487,000
STPOOL $0 0 Bank One - POOL 224,435.000 | .ovvvvvovrreeeeeriini e 224,435
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share Bank One - POOL 781,727.000 781,727
(POTHION) ..ottt esss s s s ssssesssssessssssssssssssessssssensne | essessesssnssins | eerseesimssessenssessnses | sressusssessesiessessseesess e see s s s s ses s s st ba bt b s ee bbb s be s e bbb s e sttt ts .
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share Bank One - POOL 11,736,000.000 | .vvooovveerreerceerenreinne 11,736,000
(POTON) ..ot s vor | e | b
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata Share Bank One - POOL...........cooevvermmriemneerinsiiens 6,984,000.000 6,984,000
(POTHION) ..ottt snesessssss s enssnssessssssesssssessnssnssesssnssente | sssesssnsenses | senssesnssensensesssesss | sresssessessuessessossseesesssessessenssessssssessessssssssanssessanssessessssssnssanssessanssesssssessssenssensanssessansses .
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata Share. Bank One - POOL 1,203,000.000
(POFHION) ..ottt sttt sttt ss st s ssssnssnssessnssenses | evsensssssessns | sesvessesserssnssessnsss | oessesssesnssesssssssssessanes
STPOOL $0 0] UHC Healt Bank One - POOL .47,200.000
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share Bank One - POOL.........c.onmreemmeeerereernseienenes 7,682,290.000 7,682,290
(POMION) ..ottt s ees s srssss s snssssensssssnssesses | erseessnssessons | eessossessesmsonssessonsee | foessosssessssoesseeseessesseessesseesees et eesee s et oot ee s s et s see st ettt essenaess s st et ensessensaesens | choreiessisssssenssiessesssnstent st esstentnssensnntesas | srestanieestnseess et s st st n e tanes
6899999. Total - Common Stocks - Industrial and Miscellaneous ...67,913,598
7299997. Total - Common Stocks - Part 3 ...67,913,598
7299998. Total - Common Stocks - Summary Item from Part 5 .139,796,491
7299999, Total - Common Stocks .207,710,089
7399999. Total - Preferred and Common Stocks... . .. .207,710,089 . .
7499999, Total - Bonds, Preferred and COMIMON SEOCKS..............ccvoveueeeeceereeeeteeeeveeieesesteseeeesseeeeeseessteseesssssseessessssasassssssses  veossessessesssassssssssssssssssssansasessassssesessseesssasssesssssssnssssssssnsesssnsssssssassssssssnsnsssassssnssnssssnsssssonsossssnsressans 233,743,425 XXX 102,163
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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 1 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends

i Number of Adjusted Valuation Year's Temporary | Change in Exchange Value (Loss) (Loss) (Loss) Received

CUSIP g| Disposal Shares Par Actual Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36206V 7G 6| GNMA Pool 423095 (MBS) 7.000% 08/15/12..... ...| 01/01/2005. [ Paydown..........c.cvveemreeerereemreenns [ o 10,166 10,167 | wovvvrers 10,275 10,221 (53) ) . 10,167 08/15/2012.
36206V 7G 6| GNMA Pool 423095 (MBS) 7.000% 08/15/12..... ... [ 02/01/2005. | Paydown...........ccooeevvrverreerinnens [ rereens 219 219 221 220 1) ). 219 08/15/2012.
36206V 7G 6] GNMA Pool 423095 (MBS) 7.000% 08/15/12..... ...| 03/01/2005. [ Paydown...........ccccccrmrveernmrermneeens [ s 346 346 350 348 (2) )| ... 346 08/15/2012.
36206V 7G 6| GNMA Pool 423095 (MBS) 7.000% 08/15/12..... ...| 04/01/2005. 222 222 224 223 (1) M]... 222 08/15/2012.
36206V 7G 6| GNMA Pool 423095 (MBS) 7.000% 08/15/12..... ...| 05/01/2005. 349 349 353 351 (2) 2 349 08/15/2012.
36206V 7G 6| GNMA Pool 423095 (MBS) 7.000% 08/15/12..... ...| 06/01/2005. [ Paydown..........c.cveeerereerereeneeens [ eoreeee 288 288 291 290 () ... 288 08/15/2012.
36206V 7G 6| GNMA Pool 423095 (MBS) 7.000% 08/15/12..... ...| 07/01/2005. [ Paydown............ccevemervereeeersenens [ v 290 290 293 292 (2) 2] ... 290 08/15/2012.
36206V 7G 6| GNMA Pool 423095 (MBS) 7.000% 08/15/12..... ...| 08/01/2005. 292 292 295 294 2) (2] ... 292 08/15/2012.
36206V 7G 6| GNMA Pool 423095 (MBS) 7.000% 08/15/12..... ...| 09/01/2005. 294 294 297 295 2 (2] ... 294 08/15/2012.
36206V 7G 6| GNMA Pool 423095 (MBS) 7.000% 08/15/12..... ...| 10/01/2005. 296 296 299 297 (2) 2 296 08/15/2012.
36206V 7G 6| GNMA Pool 423095 (MBS) 7.000% 08/15/12..... ...| 11/01/2005. 9,763 9,763 9,867 (51) 51)] ... 9,763 08/15/2012.
36206V 7G 6| GNMA Pool 423095 (MBS) 7.000% 08/15/12..... ...| 12/01/2005. 262 262 265 (1) M. 262 08/15/2012.
36206X PL 1| GNMA Pool 424427 (MBS) 7.000% 08/15/12..... ...| 01/01/2005. [ Paydown..........c.oveeemreeererernreeens [ o 1,243 1,243 1,259 (9) 9] . 1,243 08/15/2012.
36206X PL 1| GNMA Pool 424427 (MBS) 7.000% 08/15/12..... ... | 02/01/2005. [ Paydown..........c.veereeeereerersenens [ e 854 854 865 (6) ©6)] ... 854 08/15/2012.
36206X PL 1] GNMA Pool 424427 (MBS) 7.000% 08/15/12..... ...| 03/01/2005. 756 756 766 (6) (6)] ... 756 08/15/2012.
36206X PL 1| GNMA Pool 424427 (MBS) 7.000% 08/15/12..... ...| 04/01/2005. 760 760 770 (6) (6)] ... 760 08/15/2012.
36206X PL 1] GNMA Pool 424427 (MBS) 7.000% 08/15/12..... ...| 05/01/2005. 775 775 785 (6) (6] ... 775 08/15/2012.
36206X PL 1| GNMA Pool 424427 (MBS) 7.000% 08/15/12..... ...| 06/01/2005. 784 784 794 (6) (6)] ... 784 08/15/2012.
36206X PL 1|GNMA Pool 424427 (MBS) 7.000% 08/15/12..... ...| 07/01/2005. 785 785 795 (6) (6)] ... 785 08/15/2012.
36206X PL 1| GNMA Pool 424427 (MBS) 7.000% 08/15/12..... ...| 08/01/2005. [ Paydown..........ccoveemrreerererneenns [ e 791 791 802 (6) ©6)] ... 08/15/2012.
36206X PL 1| GNMA Pool 424427 (MBS) 7.000% 08/15/12..... ...| 09/01/2005. [ Paydown..........c.cvveerrreerereerrerens [ o 906 906 918 (7) D] ... 08/15/2012.
36206X PL 1] GNMA Pool 424427 (MBS) 7.000% 08/15/12..... ...| 10/01/2005. 802 802 812 (6) (6)] ... 08/15/2012.
36206X PL 1| GNMA Pool 424427 (MBS) 7.000% 08/15/12..... ...| 11/01/2005. 8,089 8,089 8,192 (59) (59)]... 08/15/2012.
36206X PL 1[GNMA Pool 424427 (MBS) 7.000% 08/15/12..... ...| 12/01/2005. 22,639 22,639 22,929 (165) .(165)] ... 08/15/2012.
36211C F9 8| GNMA Pool 508792 (MBS) 8.000% 04/15/15..... | ... | 01/01/2005. 71 71 72 (1) M] ... 04/15/2015.
36211C F9 8] GNMA Pool 508792 (MBS) 8.000% 04/15/15..... | ... | 02/01/2005. 73 73 73 (1) M] 04/15/2015.
36211C F9 8] GNMA Pool 508792 (MBS) 8.000% 04/15/15..... | ... | 03/01/2005. | Paydown... 3,142 3,142 3,173 (27) (20 ... 04/15/2015.
36211C F9 8] GNMA Pool 508792 (MBS) 8.000% 04/15/15..... | ... | 04/01/2005. | Paydown... 53 53 53 0f. 04/15/2015.
36211C F9 8] GNMA Pool 508792 (MBS) 8.000% 04/15/15..... | ... | 05/01/2005. | Paydown 54 54 54 0f. 04/15/2015.
36211C F9 8] GNMA Pool 508792 (MBS) 8.000% 04/15/15..... | ... | 06/01/2005. | Paydown 53 53 54 0f. 04/15/2015.
36211C F9 8] GNMA Pool 508792 (MBS) 8.000% 04/15/15..... | ... | 07/01/2005. | Paydown 54 54 54 0f. 04/15/2015.
36211C F9 8] GNMA Pool 508792 (MBS) 8.000% 04/15/15..... | ... | 08/01/2005. | Paydown 54 54 55 0f. 04/15/2015.
36211C F9 8] GNMA Pool 508792 (MBS) 8.000% 04/15/15..... | ... | 09/01/2005. | Paydown 54 54 54 0]. 04/15/2015.
36211C F9 8| GNMA Pool 508792 (MBS) 8.000% 04/15/15..... | ... | 10/01/2005. | Paydown............couevvernereemerrernenes | covenne 54 54 55 0f. 04/15/2015.
36211C F9 8| GNMA Pool 508792 (MBS) 8.000% 04/15/15..... [ ... | 11/01/2005. | Paydown..........ccoovveemeeenmrreeanees | covenee 55 55 56 of. 04/15/2015.
36211C F9 8| GNMA Pool 508792 (MBS) 8.000% 04/15/15..... | ... | 12/01/2005. 56 56 57 0f. 04/15/2015.
36225A 5U 0| GNMA Pool 780859 (MBS) 7.500% 09/15/13..... | ...| 01/01/2005. 2,294 2,294 2,335 (36) ..(36)] ... 09/15/2013.
36225A 5U 0| GNMA Pool 780859 (MBS) 7.500% 09/15/13..... | ...| 02/01/2005. [ Paydown..........ccocceemveeernereemsreens [ woreene 2,090 2,090 2,128 (33) (33)] ... 09/15/2013.
36225A 5U 0| GNMA Pool 780859 (MBS) 7.500% 09/15/13..... | ... | 03/01/2005. | Paydown...........cc.eeeermervernereennes | voveees 1,569 1,569 1,598 (25) ..(25)] ... 09/15/2013.
36225A 5U 0| GNMA Pool 780859 (MBS) 7.500% 09/15/13..... | ... | 04/01/2005. 3,133 3,133 3,190 (50) (50)| ... 09/15/2013.
36225A 5U 0| GNMA Pool 780859 (MBS) 7.500% 09/15/13..... | ... | 05/01/2005. 2,013 2,013 2,049 (32) (32)] ... 09/15/2013.
36225A 5U 0| GNMA Pool 780859 (MBS) 7.500% 09/15/13..... | ... | 06/01/2005. 1,617 1,617 1,647 (26) ..(26)] ... 09/15/2013.
36225A 5U 0| GNMA Pool 780859 (MBS) 7.500% 09/15/13..... | ...| 07/01/2005. 1,942 1,942 1,977 (31) L3N] . 09/15/2013.
36225A 5U 0| GNMA Pool 780859 (MBS) 7.500% 09/15/13..... | ...| 08/01/2005. 1,855 1,855 1,889 (29) (29)] ... 09/15/2013.
36225A 5U 0| GNMA Pool 780859 (MBS) 7.500% 09/15/13..... | ...| 09/01/2005. | Paydown..........ccocceemreeernereemeceens [ eoreene 2,077 2,077 2,115 (33) (33)] .. 09/15/2013.
36225A 5U 0| GNMA Pool 780859 (MBS) 7.500% 09/15/13..... | ...| 10/01/2005. [ Paydown...........cccccemveeeriereemnneens [ woreene 1,468 1,468 1,494 (23) (23] ... 09/15/2013.
36225A 5U 0| GNMA Pool 780859 (MBS) 7.500% 09/15/13..... | ...| 11/01/2005. | Paydown 1,508 1,508 1,535 (24) (24)] ... 09/15/2013.
36225A 5U 0| GNMA Pool 780859 (MBS) 7.500% 09/15/13..... | ... | 12/01/2005. | Paydown 1,701 1,701 1,732 (27) .20 ... 09/15/2013.
912827 T8 5|US Treasury Note 6.500% 05/15/05.. o] 05/15/2005. [ MAEUIILY.......cvvernverrierereineeiien [ v [ v 1,000,000 | ......... 1,000,000 .1,044,766 (2,775) )| . 05/15/2005.
912828 AU 4|US Treasury Note 3.875% 02/15/13.. ...| 08/23/2005. | CS First Boston Corp. 353,124 (185) )| - 02/15/2013.
912828 BE 9| US Treasury Note 1.500% 07/31/05.. .1 07/31/2005. | Maturity.......coocvvsiciiiiiicisiie | v 125,176 (70) )] ... ,875 | 07/31/2005.
0399999. Total - Bonds - U.S. GOVEMMENL. ... v | i 1,558,583 | ........ 1,564,012 1,613,282 | ....... 1,570,300 | ...l 0f [RX:KT0) I— 0 )] I 0. 1,566,461 | ............... 0 ...(7876)] ....(7.876)] ....... 52448 | ..... XXX.......

Bonds - States, Territories and Possessions
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419779 QV 8| Hawaii State GO Prfnd 6.250% 01/01/05 ...| 01/01/2005. | Maturity 1,040,000 | ......... 1,040,000 | ......... 1,096,742 | ......... 1,040,000 (U [T S 1,040,000 01/01/2005.
762223 BA 2| Rhode Island State GO Non Callable. .| 08/01/2005. | Maturity. 1,340,000 | ......... 1,340,000 1,403,771 | oo 1,347,916 | oo | e (L1 [ I (7,916) 1,340,000 08/01/2005.
6.000% 08/01/05. wor | e [ [ [ [ [ (VN [FSUSPUUUURRUOPORN IVUURUPRUURPRUROPIUUROOURN (VUUPRURPPRURRY OPPUUURRPURRPOUURl (NUPPRURPRUROR o B IOPUUUROTRURPIURTN VPSRRI
977056 DQ 0| Wisconsin State GO Non Callable.. .1 05/01/2005. | MAtUTItY.......coovvveeceerreienreeenens | eevrnreennnnesssseiinnns | 201,100,000 | e 1,100,000 | ......... 1,148,213 | ......... 1,103,557 [ oo | e (RHG1ST:) ) [N (RHS1:15) ) [ IS 1,100,000 05/01/2005.
6.000% 05/01/05. (01 [FSROTTOOYROTORS IVURTIYRTIUROTIVRTOY [FTPROTIPROTIROY FPPTOROTORPTOVRRY [FPRPOPORororRoor | B IOTORROTOROPOVRIOY ISOROPORRPTRN
1799999. Total - Bonds - States, Territories & POSSESSIONS.........iiiiiiiriiniiinnes corissssissressssssssssssssssssssssessssssssssssnssssssssesssenses | ey 480,000 | oo, 3,480,000 | ........ 3648726 | ........ 3491473 | .o 0] (AR YP)] I 0] . (11,472) 0 3,480,000 | ..o |0 |0 1...145,900 .. XXX
Bonds - Special Revenue and Special Assessment
047793 GK 4| Atlanta Ga Airport Facs..........c..ouwwveererneerennenens ... 01/01/2005. [ MAEUFILY.......ocvvvrnrreeevirerrienrin [ evenennenniseneiinsnnns [ 20000 1,000,000 | oo 1,000,000 | ......... 1,039,270 | ......... 1,000,000 (VN [T IO 1,000,000 01/01/2005.
Revenue Bond Non-Callab 6.250% 01/01/05...... [ ... | ceeeereeermeernes | eorrrrnneiineiierinineesrenenensesenenes | cervennsseenseesnsesnesns | eemsesnnesnnessessssenns | vevensesnensnssessesssesss [ coeeens (VI VU IVPUPURRRRPIRRPIURPIURORS IVPURRIRRTRRPOORY IOVURPPRRTRRTOOTS INUURPIRURRON 0 I IVUVRTORPOOPOOTY IO
31283J 3V 1| FHLMC Pool G10812 (MBS) 7.500% 04/01/13... | ... | 01/01/2005. 1,918 1,953 1,947 (28) .(28)] ... 1,918 04/01/2013.
31283J 3V 1| FHLMC Pool G10812 (MBS) 7.500% 04/01/13...]...| 02/01/2005. 1,593 1,621 1,616 (23) (23)] ... 1,593 04/01/2013.
31283J 3V 1| FHLMC Pool G10812 (MBS) 7.500% 04/01/13... | ... | 03/01/2005. 2,074 2,111 2,105 (31) L3N] 2,074 04/01/2013.
31283J 3V 1| FHLMC Pool G10812 (MBS) 7.500% 04/01/13... | ... | 04/01/2005. 1,798 1,830 1,825 (27) (27 ... 1,798 04/01/2013.
31283J 3V 1| FHLMC Pool G10812 (MBS) 7.500% 04/01/13... | ... | 05/01/2005. | Paydown...........couvveerrerermreeerneees | cevenne 1,604 1,604 1,633 1,628 (24) (24)] ... 1,604 04/01/2013.
31283J 3V 1| FHLMC Pool G10812 (MBS) 7.500% 04/01/13... | ... | 06/01/2005. | Paydown...........coueveereervermvererannes | covenne 1,387 1,387 1412 1,408 (20) (20)] ... 1,387 04/01/2013.
31283J 3V 1| FHLMC Pool G10812 (MBS) 7.500% 04/01/13... | ... | 07/01/2005. 1,657 1,657 1,686 1,681 (24) (24)] ... 1,657 04/01/2013.
31283J 3V 1| FHLMC Pool G10812 (MBS) 7.500% 04/01/13... | ... | 08/01/2005. 1,387 1,387 1412 1,408 (20) (20)] ... 1,387 04/01/2013.
31283J 3V 1| FHLMC Pool G10812 (MBS) 7.500% 04/01/13...]...| 09/01/2005. 1,322 1,322 1,345 1,341 (19) (19)] ... 1,322 04/01/2013.
31283J 3V 1| FHLMC Pool G10812 (MBS) 7.500% 04/01/13... | ... | 10/01/2005. 1,634 1,634 1,663 1,658 (24) (24)] ... 1,634 04/01/2013.
31283J 3V 1| FHLMC Pool G10812 (MBS) 7.500% 04/01/13... | ... | 11/01/2005. 1,437 1,437 1,463 1,459 (21) 21 1,437 04/01/2013.
31283J 3V 1| FHLMC Pool G10812 (MBS) 7.500% 04/01/13... | ... | 12/01/2005. | Paydown...........ccoovveemmreermmreeranees | covenne 1,179 1,179 1,200 1,196 (17) (1] - 1,179 04/01/2013.
31283J TM 3| FHLMC Pool G10556 (MBS) 7.000% 07/01/11... ... | 01/01/2005. | Paydown.........c.coeeveermeeeemreeernnees | cevenns 1,330 1,330 1,358 1,351 (21) 21 .. 1,330 07/01/2011.
31283J TM 3| FHLMC Pool G10556 (MBS) 7.000% 07/01/11... | ... | 02/01/2005. 1,233 1,233 1,259 1,253 (20) ..(20)] ... 1,233 07/01/2011.
31283J TM 3| FHLMC Pool G10556 (MBS) 7.000% 07/01/11... | ... | 03/01/2005. 1,573 1,573 1,606 1,598 (25) (25)] ... 1,573 07/01/2011.
31283J TM 3| FHLMC Pool G10556 (MBS) 7.000% 07/01/11... | ... | 04/01/2005. 1,635 1,635 1,669 1,661 (26) ..(26)] ... 1,635 07/01/2011.
31283J TM 3| FHLMC Pool G10556 (MBS) 7.000% 07/01/11... | ... | 05/01/2005. 1,885 1,885 1,925 1,915 (30) (30)] ... 1,885 07/01/2011.
31283J TM 3| FHLMC Pool G10556 (MBS) 7.000% 07/01/11... | ... | 06/01/2005. 1,872 1,872 1,912 1,902 (30) (30)] ... 1,872 07/01/2011.
31283J TM 3| FHLMC Pool G10556 (MBS) 7.000% 07/01/11...| ... | 07/01/2005. | Paydown... 882 882 901 896 (14) (14 882 07/01/2011.
31283J TM 3| FHLMC Pool G10556 (MBS) 7.000% 07/01/11... | ... | 08/01/2005. | Paydown... 1,300 1,300 1,327 1,321 (21) 21 .. 1,300 07/01/2011.
31283J TM 3| FHLMC Pool G10556 (MBS) 7.000% 07/01/11... | ... | 09/01/2005. | Paydown 1,049 1,049 1,072 1,066 (17) (1] 1,049 07/01/2011.
31283J TM 3| FHLMC Pool G10556 (MBS) 7.000% 07/01/11... ] ...| 10/01/2005. | Paydown 1,851 1,851 1,890 1,880 (30) (30)] ... 1,851 07/01/2011.
31283J TM 3| FHLMC Pool G10556 (MBS) 7.000% 07/01/11... | ... | 11/01/2005. | Paydown 1,278 1,278 1,306 1,299 (21) 20 1,278 07/01/2011.
31283J TM 3| FHLMC Pool G10556 (MBS) 7.000% 07/01/11... ] ...| 12/01/2005. | Paydown 1,052 1,052 1,074 1,069 (17) (1] 1,052 07/01/2011.
31283J WR 8| FHLMC Pool G10656 (MBS) 7.500% 01/01/12... | ... | 01/01/2005. | Paydown 1,267 1,267 1,280 1,277 (10) (10)] ... 1,267 01/01/2012.
31283J WR 8| FHLMC Pool G10656 (MBS) 7.500% 01/01/12... | ... | 02/01/2005. | Paydown... 2,113 2,113 2,135 2,129 (17) (D] 2,113 01/01/2012.
31283J WR 8| FHLMC Pool G10656 (MBS) 7.500% 01/01/12... | ... | 03/01/2005. | Paydown... 1,018 1,018 1,029 1,026 (8) 8)] ... 1,018 01/01/2012.
31283J WR 8| FHLMC Pool G10656 (MBS) 7.500% 01/01/12... | ... | 04/01/2005. 1,809 1,809 1,828 1,824 (14) 14)[ ... 1,809 01/01/2012.
31283J WR 8| FHLMC Pool G10656 (MBS) 7.500% 01/01/12... | ... | 05/01/2005. 1,825 1,825 1,844 1,839 (14) L(14)] 1,825 01/01/2012.
31283J WR 8| FHLMC Pool G10656 (MBS) 7.500% 01/01/12... | ... | 06/01/2005. | Paydown... 1,668 1,668 1,686 1,681 (13) L(13)] .. 1,668 01/01/2012.
31283J WR 8| FHLMC Pool G10656 (MBS) 7.500% 01/01/12... | ... | 07/01/2005. | Paydown... 2,060 2,060 2,081 2,076 (16) (16)] ... 2,060 01/01/2012.
31283J WR 8| FHLMC Pool G10656 (MBS) 7.500% 01/01/12... | ... | 08/01/2005. 1,521 1,521 1,536 1,533 (12) ~(12)] . 1,521 01/01/2012.
31283J WR 8| FHLMC Pool G10656 (MBS) 7.500% 01/01/12... | ... | 09/01/2005. 1,757 1,757 1,775 1,771 (14) (14)] ... 1,757 01/01/2012.
31283J WR 8| FHLMC Pool G10656 (MBS) 7.500% 01/01/12... ] ...| 10/01/2005. 1,511 1,511 1,526 1,523 (12) L(12)] ... 1,511 01/01/2012.
31283J WR 8| FHLMC Pool G10656 (MBS) 7.500% 01/01/12... | ... | 11/01/2005. 1,303 1,303 1,317 1,314 (10) (10)] ... 1,303 01/01/2012.
31283J WR 8| FHLMC Pool G10656 (MBS) 7.500% 01/01/12... ... | 12/01/2005. 1,223 1,223 1,236 1,233 (10) (10)] ... 1,223 01/01/2012.
3128GD RZ 5|FHLMC Pool E78604 (MBS) 7.000% 09/01/14... | ... [ 01/01/2005. | Paydown...........c..cveveemreeernmreernne | coveees 299 299 298 298 0f. 299 09/01/2014.
3128GD RZ 5|FHLMC Pool E78604 (MBS) 7.000% 09/01/14... | ... | 02/01/2005. | Paydown...........cc.cverveeevernnreernns | voveees 297 297 297 296 0f. 297 09/01/2014.
3128GD RZ 5|FHLMC Pool E78604 (MBS) 7.000% 09/01/14... | ... | 03/01/2005. 4,504 4,504 4,502 4,500 4 4. 4,504 09/01/2014.
3128GD RZ 5|FHLMC Pool E78604 (MBS) 7.000% 09/01/14... | ... | 04/01/2005. 261 261 261 261 0f. 261 09/01/2014.
3128GD RZ 5|FHLMC Pool E78604 (MBS) 7.000% 09/01/14... | ... | 05/01/2005. 996 996 996 995 1 1]. 996 09/01/2014.
3128GD RZ 5|FHLMC Pool E78604 (MBS) 7.000% 09/01/14... | ... | 06/01/2005. 276 276 276 276 0f. 276 09/01/2014.
3128GD RZ 5|FHLMC Pool E78604 (MBS) 7.000% 09/01/14... | ... | 07/01/2005. 5,400 5,400 5,398 5,395 5 5]. 5,400 09/01/2014.
3128GD RZ 5|FHLMC Pool E78604 (MBS) 7.000% 09/01/14... | ... | 08/01/2005. | Paydown...........c..ouevvemevvernereeries | coveees 231 231 231 231 0f. 231 09/01/2014.
3128GD RZ 5|FHLMC Pool E78604 (MBS) 7.000% 09/01/14... | ... | 09/01/2005. | Paydown...........c.ccveveemveeernmreernne | coveens 234 234 234 234 0]. 234 09/01/2014.
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3128GD RZ 5|FHLMC Pool E78604 (MBS) 7.000% 09/01/14... | ... | 10/01/2005. | Paydown... 232 232 231 231 0]. 232 ....14 1 09/01/2014.
3128GD RZ 5|FHLMC Pool E78604 (MBS) 7.000% 09/01/14... | ... | 11/01/2005. | Paydown 235 235 235 235 0f. 235 ....15 1 09/01/2014.
3128GD RZ 5|FHLMC Pool E78604 (MBS) 7.000% 09/01/14... | ... | 12/01/2005. | Paydown... 9,156 9,156 9,153 9,148 8 8. 9,156 09/01/2014.
3128GD UB 4|FHLMC Pool E78678 (MBS) 8.000% 08/01/14... | ... | 01/01/2005. | Paydown.............cccoevermrreemmrerans | corvees 260 260 260 259 0f. 260 08/01/2014.
3128GD UB 4|FHLMC Pool E78678 (MBS) 8.000% 08/01/14... | ... | 02/01/2005. 261 261 261 261 0f. 261 08/01/2014.
3128GD UB 4|FHLMC Pool E78678 (MBS) 8.000% 08/01/14... | ... | 03/01/2005. 263 263 263 262 0f. 263 08/01/2014.
3128GD UB 4|FHLMC Pool E78678 (MBS) 8.000% 08/01/14... | ... | 04/01/2005. | Paydown..........cc.ccmeeeemreeernereennne | coveees 264 264 264 264 0f. 264 08/01/2014.
3128GD UB 4|FHLMC Pool E78678 (MBS) 8.000% 08/01/14... | ... | 05/01/2005. | Paydown...........c..cuereemeevernereernes | coveees 269 269 268 268 of. 269 08/01/2014.
3128GD UB 4|FHLMC Pool E78678 (MBS) 8.000% 08/01/14... | ... | 06/01/2005. 268 268 268 267 0f. 268 08/01/2014.
3128GD UB 4|FHLMC Pool E78678 (MBS) 8.000% 08/01/14... | ... | 07/01/2005. 263 263 262 262 of. 263 08/01/2014.
3128GD UB 4|FHLMC Pool E78678 (MBS) 8.000% 08/01/14... | ... | 08/01/2005. 268 268 267 267 0f. 268 08/01/2014.
3128GD UB 4|FHLMC Pool E78678 (MBS) 8.000% 08/01/14... | ... | 09/01/2005. 6,440 6,440 6,432 6,429 11 1. 6,440 08/01/2014.
3128GD UB 4|FHLMC Pool E78678 (MBS) 8.000% 08/01/14... | ... | 10/01/2005. 194 194 193 193 0f. 194 08/01/2014.
3128GD UB 4|FHLMC Pool E78678 (MBS) 8.000% 08/01/14... | ... | 11/01/2005. | Paydown..........cc.coueeeemreeernereenans | coreees 188 188 188 188 0f. 188 08/01/2014.
3128GD UB 4|FHLMC Pool E78678 (MBS) 8.000% 08/01/14... | ... | 12/01/2005. | Paydown...........c..cvereermeevernereernns | voveens 194 194 193 193 0f.. 194 08/01/2014.
3128GE 3V 8| FHLMC Pool E79812 (MBS) 8.000% 11/01/14... | ...| 01/01/2005. 1,031 1,031 1,043 1,041 (10) (10)] ... 1,031 11/01/2014.
3128GE 3V 8|FHLMC Pool E79812 (MBS) 8.000% 11/01/14... | ... | 02/01/2005. 714 714 722 720 (7) (D] 714 11/01/2014.
3128GE 3V 8| FHLMC Pool E79812 (MBS) 8.000% 11/01/14... | ... | 03/01/2005. 1,368 1,368 1,383 1,381 (13) L(13)] ... 1,368 11/01/2014.
3128GE 3V 8|FHLMC Pool E79812 (MBS) 8.000% 11/01/14... | ... | 04/01/2005. 1,607 1,607 1,625 1,622 (15) (19)] .. 1,607 11/01/2014.
3128GE 3V 8| FHLMC Pool E79812 (MBS) 8.000% 11/01/14... | ... | 05/01/2005. 2,377 2,377 2,403 2,399 (22) (22)] ... 2,377 11/01/2014.
3128GE 3V 8| FHLMC Pool E79812 (MBS) 8.000% 11/01/14... | ...| 06/01/2005. [ Paydown..........ccoccermrreermeermneeens [ wornnne 2,614 2,614 2,644 2,639 (25) (25)] ... 2,614 11/01/2014.
3128GE 3V 8| FHLMC Pool E79812 (MBS) 8.000% 11/01/14... | ...| 07/01/2005. [ PaydOWn..........oocveemveeernmerrmrenens [ eereeee 1,834 1,834 1,854 1,851 (17) (1] - 1,834 11/01/2014.
3128GE 3V 8| FHLMC Pool E79812 (MBS) 8.000% 11/01/14... | ... | 08/01/2005. 2,644 2,644 2,674 2,669 (25) (25)] ... 2,644 11/01/2014.
3128GE 3V 8|FHLMC Pool E79812 (MBS) 8.000% 11/01/14... | ...| 09/01/2005. 1,447 1,447 1,463 1,460 (14) 14| ... 1,447 11/01/2014.
3128GE 3V 8| FHLMC Pool E79812 (MBS) 8.000% 11/01/14... | ... | 10/01/2005. 261 261 264 264 2 (2] ... 261 11/01/2014.
3128GE 3V 8| FHLMC Pool E79812 (MBS) 8.000% 11/01/14... | ...| 11/01/2005. 523 523 528 527 (5) (5)]... 523 11/01/2014.
3128GE 3V 8|FHLMC Pool E79812 (MBS) 8.000% 11/01/14... | ... | 12/01/2005. 247 247 249 249 (2) )| ... 247 11/01/2014.
3128GL GA 4| FHLMC Pool E83793 (MBS) 6.000% 05/01/16... | ...| 01/01/2005. [ Paydown..........c.ccccrmeeveremrvermennies [ e 34,860 34,860 34,538 34,529 331 34,860 05/01/2016.
3128GL GA 4|FHLMC Pool E83793 (MBS) 6.000% 05/01/16... | ...| 02/01/2005. | Paydown... 3,835 3,835 3,800 3,799 36 3,835 05/01/2016.
3128GL GA 4| FHLMC Pool E83793 (MBS) 6.000% 05/01/16... | ... | 03/01/2005. | Paydown 1,984 1,984 1,966 1,965 19 1,984 05/01/2016.
3128GL GA 4| FHLMC Pool E83793 (MBS) 6.000% 05/01/16... | ... | 04/01/2005. | Paydown 1,995 1,995 1,977 1,976 19 1,995 05/01/2016.
3128GL GA 4| FHLMC Pool E83793 (MBS) 6.000% 05/01/16... | ... | 05/01/2005. | Paydown 2,007 2,007 1,988 1,988 19 2,007 05/01/2016.
3128GL GA 4| FHLMC Pool E83793 (MBS) 6.000% 05/01/16... | ...| 06/01/2005. | Paydown 2,039 2,039 2,020 2,019 19 2,039 05/01/2016.
3128GL GA 4| FHLMC Pool E83793 (MBS) 6.000% 05/01/16... | ... | 07/01/2005. | Paydown 2,040 2,040 2,021 2,020 19 2,040 05/01/2016.
3128GL GA 4| FHLMC Pool E83793 (MBS) 6.000% 05/01/16... | ... | 08/01/2005. | Paydown... 2,040 2,040 2,021 2,021 19 2,040 05/01/2016.
3128GL GA 4|FHLMC Pool E83793 (MBS) 6.000% 05/01/16... | ...| 09/01/2005. | Paydown... 2,051 2,051 2,032 2,031 19 2,051 05/01/2016.
3128GL GA 4| FHLMC Pool E83793 (MBS) 6.000% 05/01/16... | ...| 10/01/2005. 2,064 2,064 2,045 2,044 20 2,064 05/01/2016.
3128GL GA 4| FHLMC Pool E83793 (MBS) 6.000% 05/01/16... | ...| 11/01/2005. 6,579 6,579 6,518 6,517 62 6,579 05/01/2016.
3128GL GA 4| FHLMC Pool E83793 (MBS) 6.000% 05/01/16... | ...| 12/01/2005. | Paydown..........ccocceemveeereeeermneeens [ woreens 1,829 1,829 1,812 1,811 17 1,829 05/01/2016.
31294 3L 0] FHLMC Pool E00803 (MBS) 8.000% 12/01/14... [ ...] 01/01/2005. | Paydown...........coucvvereervemerrernnnes | covenne 190 190 191 191 (1) 190 12/01/2014.
31294 3L 0] FHLMC Pool E00803 (MBS) 8.000% 12/01/14... | ... | 02/01/2005. 178 178 178 178 (1) 178 12/01/2014.
31294J 3L 0] FHLMC Pool E00803 (MBS) 8.000% 12/01/14... | ... | 03/01/2005. 673 673 675 675 (2) 673 12/01/2014.
31294 3L 0] FHLMC Pool E00803 (MBS) 8.000% 12/01/14... | ... | 04/01/2005. 170 170 170 170 (1) 170 12/01/2014.
31294 3L 0] FHLMC Pool E00803 (MBS) 8.000% 12/01/14... | ... | 05/01/2005. 432 432 433 433 (1) 432 12/01/2014.
31294 3L 0] FHLMC Pool E00803 (MBS) 8.000% 12/01/14... | ... | 06/01/2005. 777 777 779 779 (2) 777 12/01/2014.
31294 3L 0] FHLMC Pool E00803 (MBS) 8.000% 12/01/14... | ...| 07/01/2005. | Paydown.........cccooeeveerrereemreeeranees | cevenne 175 175 175 175 (1) 175 12/01/2014.
31294 3L 0] FHLMC Pool E00803 (MBS) 8.000% 12/01/14... | ... | 08/01/2005. | Paydown...........coueveerereemsereranees | covenne 1,909 1,909 1,915 1,915 (6) 1,909 12/01/2014.
31294) 3L 0] FHLMC Pool E00803 (MBS) 8.000% 12/01/14... | ... | 09/01/2005. 166 166 166 166 (1) 166 12/01/2014.
31294 3L 0] FHLMC Pool E00803 (MBS) 8.000% 12/01/14... | ... | 10/01/2005. 628 628 630 630 () 628 12/01/2014.
31294 3L 0] FHLMC Pool E00803 (MBS) 8.000% 12/01/14... | ... | 11/01/2005. 171 171 171 171 (1) 171 12/01/2014.
31294 3L 0] FHLMC Pool E00803 (MBS) 8.000% 12/01/14... | ... | 12/01/2005. 1,694 1,694 1,700 1,700 (5) 1,694 12/01/2014.
31365E J4 6| FNMA Pool 125483 (MBS) 6.500% 04/01/12 ...| 01/01/2005. 1,020 1,020 1,009 1,011 9 1,020 04/01/2012.
31365E J4 6] FNMA Pool 125483 (MBS) 6.500% 04/01/12...... ... | 02/01/2005. | Paydown............ccoeerrenrrererinnens | rrveens 516 516 511 512 4 516 04/01/2012.
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31365E J4 6| FNMA Pool 125483 (MBS) 6.500% 04/01/12...... .1 03/01/2005. | Paydown... 1,227 1,227 1,214 1,217 10 10 1,227 04/01/2012.
31365E J4 6| FNMA Pool 125483 (MBS) 6.500% 04/01/12......] ... | 04/01/2005. | Paydown 3,984 3,984 3,942 3,951 33 33 3,984 04/01/2012.
31365E J4 6| FNMA Pool 125483 (MBS) 6.500% 04/01/12...... ..| 05/01/2005. | Paydown..........cccvvernreennrennernnns | voreees 1,270 1,270 1,256 1,259 11 11 1,270 04/01/2012.
31365E J4 6|FNMA Pool 125483 (MBS) 6.500% 04/01/12...... ..| 06/01/2005. | Paydown............coovveenerermrrernenes | covenee 471 471 466 467 4 4 471 04/01/2012.
31365E J4 6| FNMA Pool 125483 (MBS) 6.500% 04/01/12......] ... | 07/01/2005. 627 627 621 622 5 5 627 04/01/2012.
31365E J4 6| FNMA Pool 125483 (MBS) 6.500% 04/01/12......] ... | 08/01/2005. 480 480 475 476 4 4 480 04/01/2012.
31365E J4 6|FNMA Pool 125483 (MBS) 6.500% 04/01/12...... .| 09/01/2005. | Paydown.........cccoevveernerermreeernnnes | cevenne 499 499 494 495 4 4 499 04/01/2012.
31365E J4 6| FNMA Pool 125483 (MBS) 6.500% 04/01/12...... ..| 10/01/2005. | Paydown.........c.covvevevnvevemereirnenes | covenne 2,346 2,346 2,321 2,326 20 20 2,346 04/01/2012.
31365E J4 6| FNMA Pool 125483 (MBS) 6.500% 04/01/12......] ... | 11/01/2005. 1,268 1,268 1,254 1,257 11 11 1,268 04/01/2012.
31365E J4 6| FNMA Pool 125483 (MBS) 6.500% 04/01/12......] ... | 12/01/2005. 2,929 2,930 2,899 2,905 25 25 2,930 04/01/2012.
31371F VK 5| FNMA Pool 250918 (MBS) 6.500% 05/01/12...... | ... | 01/01/2005. 2,267 2,267 2,243 2,245 21 21 2,267 05/01/2012.
31371F VK 5| FNMA Pool 250918 (MBS) 6.500% 05/01/12...... | ... | 02/01/2005. 1,607 1,607 1,590 1,592 15 15 1,607 05/01/2012.
31371F VK 5| FNMA Pool 250918 (MBS) 6.500% 05/01/12...... | ... | 03/01/2005. 1,449 1,449 1,434 1,435 14 14 1,449 05/01/2012.
31371F VK 5| FNMA Pool 250918 (MBS) 6.500% 05/01/12 ...| 04/01/2005. [ Paydown..........c.ovveemreeerereemreeens [ o 1,165 1,165 1,153 1,154 11 11 1,165 05/01/2012.
31371F VK 5| FNMA Pool 250918 (MBS) 6.500% 05/01/12 ... | 05/01/2005. [ Paydown..........c.cvverereereeeersenees [ e 1,559 1,559 1,543 1,544 15 15 1,559 05/01/2012.
31371F VK 5[FNMA Pool 250918 (MBS) 6.500% 05/01/12...... ] ... | 06/01/2005. 1,504 1,504 1,488 1,490 14 14 1,504 05/01/2012.
31371F VK 5| FNMA Pool 250918 (MBS) 6.500% 05/01/12...... | ... | 07/01/2005. 3,694 3,694 3,654 3,658 35 35 3,694 05/01/2012.
31371F VK 5| FNMA Pool 250918 (MBS) 6.500% 05/01/12...... | ... | 08/01/2005. 562 562 556 557 5 5 562 05/01/2012.
31371F VK 5| FNMA Pool 250918 (MBS) 6.500% 05/01/12...... | ... | 09/01/2005. 1,191 1,191 1,178 1,180 11 11 1,191 05/01/2012.
31371F VK 5| FNMA Pool 250918 (MBS) 6.500% 05/01/12...... | ... | 10/01/2005. 968 968 958 959 9 9 968 05/01/2012.
31371F VK 5| FNMA Pool 250918 (MBS) 6.500% 05/01/12 ... | 11/01/2005. [ Paydown..........ccovermrreernereemnrenns [ o 559 559 553 554 5 5]. 559 05/01/2012.
31371F VK 5| FNMA Pool 250918 (MBS) 6.500% 05/01/12 ... | 12/01/2005. [ Paydown..........ccvveemveeerereenneenns [ o 576 576 570 570 5 5. 576 05/01/2012.
31371F VM 1| FNMA Pool 250920 (MBS) 7.500% 04/01/12......] ... | 01/01/2005. 1,482 1,482 1,506 1,502 (20) .(20)] ... 1,482 04/01/2012.
31371F VM 1| FNMA Pool 250920 (MBS) 7.500% 04/01/12...... | ... | 02/01/2005. 744 744 756 754 (10) (10)] ... 744 04/01/2012.
31371F VM 1] FNMA Pool 250920 (MBS) 7.500% 04/01/12...... | ... | 03/01/2005. 2,385 2,385 2,424 2,417 (32) (32)] ... 2,385 04/01/2012.
31371F VM 1| FNMA Pool 250920 (MBS) 7.500% 04/01/12......] ... | 04/01/2005. 1,470 1,470 1,493 1,489 (20) .(20)] ... 1,470 04/01/2012.
31371F VM 1| FNMA Pool 250920 (MBS) 7.500% 04/01/12...... | ... | 05/01/2005. 2,985 2,985 3,034 3,025 (40) .(40)[ ... 2,985 04/01/2012.
31371F VM 1| FNMA Pool 250920 (MBS) 7.500% 04/01/12 ...| 06/01/2005. | Paydown... 5,009 5,009 5,090 5,076 (67) .(67)] ... 5,009 04/01/2012.
31371F VM 1| FNMA Pool 250920 (MBS) 7.500% 04/01/12 ...| 07/01/2005. | Paydown... 1,582 1,582 1,608 1,604 (21) 21 .. 1,582 04/01/2012.
31371F VM 1| FNMA Pool 250920 (MBS) 7.500% 04/01/12......] ... | 08/01/2005. | Paydown 1,228 1,228 1,248 1,244 (16) .(16)] ... 1,228 04/01/2012.
31371F VM 1| FNMA Pool 250920 (MBS) 7.500% 04/01/12...... ] ... | 09/01/2005. | Paydown 754 754 766 764 (10) (10)] ... 754 04/01/2012.
31371F VM 1] FNMA Pool 250920 (MBS) 7.500% 04/01/12...... | ... | 10/01/2005. | Paydown 2,998 2,998 3,047 3,038 (40) ..(40)] ... 2,998 04/01/2012.
31371F VM 1| FNMA Pool 250920 (MBS) 7.500% 04/01/12......] ... | 11/01/2005. | Paydown 1,432 1,432 1,456 1,451 (19) (19)] ... 1,432 04/01/2012.
31371F VM 1| FNMA Pool 250920 (MBS) 7.500% 04/01/12...... | ... | 12/01/2005. | Paydown 952 952 967 964 (13) (13)] ... 952 04/01/2012.
313710 F9 0] FNMA Pool 253192 (MBS) 7.000% 04/01/15...... .| 01/01/2005. | Paydown.........cccovevvernerrermerrirnenes | covenne 154 154 150 150 4 4. 154 04/01/2015.
313710 F9 0] FNMA Pool 253192 (MBS) 7.000% 04/01/15...... .| 02/01/2005. | Paydown............coovveeneeenmrreennees | cevenne 319 319 311 311 8 8 319 04/01/2015.
313710 F9 0| FNMA Pool 253192 (MBS) 7.000% 04/01/15......| ... | 03/01/2005. 1,345 1,345 1,309 1,311 34 34 1,345 04/01/2015.
313710 F9 0] FNMA Pool 253192 (MBS) 7.000% 04/01/15...... | ... | 04/01/2005. 469 469 456 457 12 12 469 04/01/2015.
313710 F9 0] FNMA Pool 253192 (MBS) 7.000% 04/01/15...... ..| 05/01/2005. | Paydown.........c.coevveernmeeermreenrnnees | cevenne 155 155 151 151 4 4 155 04/01/2015.
313710 F9 0] FNMA Pool 253192 (MBS) 7.000% 04/01/15...... ..| 06/01/2005. | Paydown............oeevvernerrermnerernenes | covenne 407 407 396 397 10 10 407 04/01/2015.
313710 F9 0] FNMA Pool 253192 (MBS) 7.000% 04/01/15......| ... | 07/01/2005. 149 149 145 145 4 4 149 04/01/2015.
313710 F9 0| FNMA Pool 253192 (MBS) 7.000% 04/01/15...... | ... | 08/01/2005. 158 158 154 154 4 4 158 04/01/2015.
313710 F9 0] FNMA Pool 253192 (MBS) 7.000% 04/01/15...... | ... | 09/01/2005. 237 237 231 231 6 6 237 04/01/2015.
313710 F9 0] FNMA Pool 253192 (MBS) 7.000% 04/01/15......| ... | 10/01/2005. 565 565 550 550 14 14 565 04/01/2015.
31371 F9 0| FNMA Pool 253192 (MBS) 7.000% 04/01/15......| ... | 11/01/2005. 290 290 282 283 7 7 290 04/01/2015.
313710 F9 0] FNMA Pool 253192 (MBS) 7.000% 04/01/15 ... | 12/01/2005. [ Paydown..........c.coveermeeeerneeeemneeens [ o 232 232 226 226 6 6 232 04/01/2015.
313710 N4 2| FNMA Pool 253411 (MBS) 6.500% 07/01/15 ...| 01/01/2005. [ Paydown..........c.cveerereereeeersenins [ e 1M 1M1 107 108 4 4 11 07/01/2015.
313710 N4 2| FNMA Pool 253411 (MBS) 6.500% 07/01/15......| ... | 02/01/2005. 117 17 112 113 4 4 117 07/01/2015.
313710 N4 2| FNMA Pool 253411 (MBS) 6.500% 07/01/15...... | ... | 03/01/2005. 118 118 113 114 4 4 118 07/01/2015.
31371J N4 2| FNMA Pool 253411 (MBS) 6.500% 07/01/15......| ... | 04/01/2005. 118 118 114 115 4 4 118 07/01/2015.
313710 N4 2| FNMA Pool 253411 (MBS) 6.500% 07/01/15......| ... | 05/01/2005. 119 119 114 115 4 4 119 07/01/2015.
313710 N4 2| FNMA Pool 253411 (MBS) 6.500% 07/01/15...... | ... | 06/01/2005. 120 120 115 116 4 4 120 07/01/2015.
31371J N4 2| FNMA Pool 253411 (MBS) 6.500% 07/01/15...... .| 07/01/2005. | Paydown............cooevermevermnrerannes | covenee 121 121 116 17 4 4 121 07/01/2015.
313710 N4 2| FNMA Pool 253411 (MBS) 6.500% 07/01/15...... .1 08/01/2005. | Paydown.........cccoevveerereemreeernnnes | cevenne 1,066 1,066 1,022 1,032 34 34 1,066 07/01/2015.
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31371J N4 2| FNMA Pool 253411 (MBS) 6.500% 07/01/15...... ...| 09/01/2005. | Paydown... 1,828 1,828 1,769 58 58 1,828 07/01/2015.
313710 N4 2| FNMA Pool 253411 (MBS) 6.500% 07/01/15...... | ... | 10/01/2005. | Paydown 106 106 103 3 3 106 07/01/2015.
31371J N4 2| FNMA Pool 253411 (MBS) 6.500% 07/01/15...... ... | 11/01/2005. [ Paydown............ccvvemevvereereemernins [ v 3,394 3,394 3,285 109 109 3,394 07/01/2015.
313710 N4 2| FNMA Pool 253411 (MBS) 6.500% 07/01/15...... ... | 12/01/2005. [ Paydown..........ccocccrmrveernereermnienns [ e 72 72 70 2 2. 72 07/01/2015.
31377Y 3A 1| FNMA Pool 391493 (MBS) 7.500% 06/01/12......] ... | 01/01/2005. 1,126 1,126 1,145 (19) L(19)] ... 1,126 06/01/2012.
31377Y 3A 1| FNMA Pool 391493 (MBS) 7.500% 06/01/12...... | ... | 02/01/2005. 424 424 431 (7) ) ... 424 06/01/2012.
31377Y 3A 1| FNMA Pool 391493 (MBS) 7.500% 06/01/12...... ...| 03/01/2005. [ Paydown..........ccveeemeeeerereerreeens [ e 7,449 7,449 7,573 (124) )| - 7,449 06/01/2012.
31377Y 3A 1|FNMA Pool 391493 (MBS) 7.500% 06/01/12...... ...| 04/01/2005. [ Paydown............ccvvervrverereereenens [ e 1,877 1,877 1,908 (31) (B3N 1,877 06/01/2012.
31377Y 3A 1| FNMA Pool 391493 (MBS) 7.500% 06/01/12......] ... | 05/01/2005. 1,037 1,037 1,055 (17) ) .. 1,037 06/01/2012.
31377Y 3A 1| FNMA Pool 391493 (MBS) 7.500% 06/01/12......] ... | 06/01/2005. 332 332 338 (6) (6)] ... 332 06/01/2012.
31377Y 3A 1| FNMA Pool 391493 (MBS) 7.500% 06/01/12...... | ...| 07/01/2005. 1,066 1,066 1,084 (18) )| ... 1,066 06/01/2012.
31377Y 3A 1| FNMA Pool 391493 (MBS) 7.500% 06/01/12......] ... | 08/01/2005. 330 330 335 (6) (6)] ... 330 06/01/2012.
31377Y 3A 1|FNMA Pool 391493 (MBS) 7.500% 06/01/12...... ... | 09/01/2005. 2,602 2,602 2,646 (43) 3)] ... 2,602 06/01/2012.
31377Y 3A 1| FNMA Pool 391493 (MBS) 7.500% 06/01/12 ...| 10/01/2005. [ Paydown..........covveemreeererermreenns [ o 261 261 265 (4) )] ... 261 06/01/2012.
31377Y 3A 1| FNMA Pool 391493 (MBS) 7.500% 06/01/12 ... | 11/01/2005. [ Paydown..........c.ceeeemereereeeernennns [ e 222 222 225 (4) 4)| ... 222 06/01/2012.
31377Y 3A 1| FNMA Pool 391493 (MBS) 7.500% 06/01/12...... | ... | 12/01/2005. 182 182 185 (3) (3)] . 182 06/01/2012.
31378C E5 7|FNMA Pool 394456 (MBS) 7.000% 07/01/12......|...| 01/01/2005. 725 725 727 (3) (3] 725 07/01/2012.
31378C E5 7|FNMA Pool 394456 (MBS) 7.000% 07/01/12...... | ... | 02/01/2005. 10,929 10,929 10,966 (38) 38)] ... 10,929 07/01/2012.
31378C E5 7|FNMA Pool 394456 (MBS) 7.000% 07/01/12...... | ... | 03/01/2005. 533 533 535 (2) (2] ... 533 07/01/2012.
31378C E5 7|FNMA Pool 394456 (MBS) 7.000% 07/01/12...... | ... | 04/01/2005. 537 537 539 2 (2)] ... 537 07/01/2012.
31378C E5 7|FNMA Pool 394456 (MBS) 7.000% 07/01/12 ...| 05/01/2005. [ Paydown..........cooveemrreerereemneenns [ e 595 595 597 (2) 2] ... 595 07/01/2012.
31378C E5 7|FNMA Pool 394456 (MBS) 7.000% 07/01/12 ...| 06/01/2005. [ Paydown..........c.vveerrreerereerrenens [ o 544 544 546 (2) )] ... 544 07/01/2012.
31378C E5 7|FNMA Pool 394456 (MBS) 7.000% 07/01/12...... | ... | 07/01/2005. 611 611 613 (2) 2] ... 611 07/01/2012.
31378C E5 7|FNMA Pool 394456 (MBS) 7.000% 07/01/12...... | ... | 08/01/2005. 552 552 554 2 (2)] ... 552 07/01/2012.
31378C E5 7|FNMA Pool 394456 (MBS) 7.000% 07/01/12...... | ... | 09/01/2005. 555 555 557 2 (2] ... 555 07/01/2012.
31378C E5 7|FNMA Pool 394456 (MBS) 7.000% 07/01/12...... | ... | 10/01/2005. 614 614 616 (2) (2] ... 614 07/01/2012.
31378C E5 7|FNMA Pool 394456 (MBS) 7.000% 07/01/12......|...| 11/01/2005. 563 563 565 () (2] ... 563 07/01/2012.
31378C E5 7|FNMA Pool 394456 (MBS) 7.000% 07/01/12 ...| 12/01/2005. | Paydown... 566 566 568 (2) 2] ... 566 07/01/2012.
31378C EE 8| FNMA Pool 394433 (MBS) 7.000% 07/01/12 ...| 01/01/2005. | Paydown... 590 590 592 2 )] ... 590 07/01/2012.
31378C EE 8] FNMA Pool 394433 (MBS) 7.000% 07/01/12...... | ... | 02/01/2005. | Paydown 593 593 595 (2) 2] ... 593 07/01/2012.
31378C EE 8] FNMA Pool 394433 (MBS) 7.000% 07/01/12...... | ... | 03/01/2005. | Paydown 597 597 599 (2) (2] ... 597 07/01/2012.
31378C EE 8| FNMA Pool 394433 (MBS) 7.000% 07/01/12...... | ... | 04/01/2005. | Paydown 601 601 603 2 (2] ... 601 07/01/2012.
31378C EE 8] FNMA Pool 394433 (MBS) 7.000% 07/01/12......| ... | 05/01/2005. | Paydown 605 605 607 (2) (2] ... 605 07/01/2012.
31378C EE 8| FNMA Pool 394433 (MBS) 7.000% 07/01/12...... | ... | 06/01/2005. | Paydown 626 626 628 2 (2] ... 626 07/01/2012.
31378C EE 8| FNMA Pool 394433 (MBS) 7.000% 07/01/12...... ...| 07/01/2005. | Paydown... 614 614 616 (2) 2] ... 614 07/01/2012.
31378C EE 8| FNMA Pool 394433 (MBS) 7.000% 07/01/12...... ...| 08/01/2005. [ Paydown............cccermreeeraereermreeens [ e 616 616 618 (2) )] ... 616 07/01/2012.
31378C EE 8| FNMA Pool 394433 (MBS) 7.000% 07/01/12...... | ... | 09/01/2005. 620 620 622 2 (2)]... 620 07/01/2012.
31378C EE 8| FNMA Pool 394433 (MBS) 7.000% 07/01/12...... | ... | 10/01/2005. 624 624 626 (2) 2] ... 624 07/01/2012.
31378C EE 8| FNMA Pool 394433 (MBS) 7.000% 07/01/12...... ... | 11/01/2005. [ Paydown..........cceeeemveeernereemreeens [ o 628 628 630 2 )] ... 628 07/01/2012.
31378C EE 8| FNMA Pool 394433 (MBS) 7.000% 07/01/12...... ... | 12/01/2005. [ Paydown............ccceemevvereeerirnenens [ e 634 634 636 (2) )] ... 634 07/01/2012.
31384V K7 6|FNMA Pool 535018 (MBS) 7.500% 04/01/13...... ] ... | 01/01/2005. 1,872 1,872 1,886 (14) 4. 1,872 04/01/2013.
31384V K7 6|FNMA Pool 535018 (MBS) 7.500% 04/01/13...... ] ... | 02/01/2005. 2,553 2,553 2,572 (19) L(19)] ... 2,553 04/01/2013.
31384V K7 6|FNMA Pool 535018 (MBS) 7.500% 04/01/13......] ... | 03/01/2005. 1,291 1,292 1,302 (10) (10)] ... 1,292 04/01/2013.
31384V K7 6|FNMA Pool 535018 (MBS) 7.500% 04/01/13...... | ... | 04/01/2005. 1,933 1,933 1,947 (15) (15)] ... 1,933 04/01/2013.
31384V K7 6|FNMA Pool 535018 (MBS) 7.500% 04/01/13......] ... | 05/01/2005. 1,465 1,465 1,476 (11) N.. 1,465 04/01/2013.
31384V K7 6|FNMA Pool 535018 (MBS) 7.500% 04/01/13 ...| 06/01/2005. [ Paydown..........c.cvveemreeerereereeens [ o 1,089 1,089 1,097 (8) 8)] ... 1,089 04/01/2013.
31384V K7 6|FNMA Pool 535018 (MBS) 7.500% 04/01/13 ...| 07/01/2005. [ Paydown..........c.ceermvreereeeenenens [ e 1,597 1,597 1,609 (12) L(12)] ... 1,597 04/01/2013.
31384V K7 6|FNMA Pool 535018 (MBS) 7.500% 04/01/13...... ] ... | 08/01/2005. 1,907 1,907 1,921 (14) 14| ... 1,907 04/01/2013.
31384V K7 6|FNMA Pool 535018 (MBS) 7.500% 04/01/13...... ] ... | 09/01/2005. 1,070 1,070 1,078 (8) (8)] ... 1,070 04/01/2013.
31384V K7 6|FNMA Pool 535018 (MBS) 7.500% 04/01/13......] ... | 10/01/2005. 2,298 2,298 2,322 2,315 (17) (1] 2,298 04/01/2013.
31384V K7 6|FNMA Pool 535018 (MBS) 7.500% 04/01/13......] ... | 11/01/2005. 1,268 1,268 1,281 1,278 (10) (10)] ... 1,268 04/01/2013.
31384V K7 6|FNMA Pool 535018 (MBS) 7.500% 04/01/13...... | ... | 12/01/2005. 2,179 2,179 2,202 2,196 (16) (16)] ... 2,179 04/01/2013.
31384X 4C 9| FNMA Pool 537319 (MBS) 7.500% 06/01/15...... ...1 01/01/2005. [ Paydown............ccccrmeveeremreermennins | e 93 93 92 92 1 1]. 93 06/01/2015.
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31384X 4C 9| FNMA Pool 537319 (MBS) 7.500% 06/01/15...... ... | 02/01/2005. | Paydown...........ccouevvvivnrieerinnens [ rereene 1M 111 111 111 1 1 M 06/01/2015.
31384X 4C 9| FNMA Pool 537319 (MBS) 7.500% 06/01/15......] ... | 03/01/2005. | Paydown 93 93 93 93 1 1 93 06/01/2015.
31384X 4C 9| FNMA Pool 537319 (MBS) 7.500% 06/01/15...... ...| 04/01/2005. | Paydown... 94 94 94 94 1 1 94 06/01/2015.
31384X 4C 9| FNMA Pool 537319 (MBS) 7.500% 06/01/15...... ... | 05/01/2005. | Paydown... 95 95 95 95 1 1 95 06/01/2015.
31384X 4C 9| FNMA Pool 537319 (MBS) 7.500% 06/01/15......] ... | 06/01/2005. 95 95 95 95 1 1 95 06/01/2015.
31384X 4C 9| FNMA Pool 537319 (MBS) 7.500% 06/01/15......] ... | 07/01/2005. 96 96 96 96 1 1 96 06/01/2015.
31384X 4C 9| FNMA Pool 537319 (MBS) 7.500% 06/01/15...... ...| 08/01/2005. [ Paydown..........c.cveerereerereemreenns [ o 2,394 2,394 2,379 2,379 15 15 2,394 06/01/2015.
31384X 4C 9| FNMA Pool 537319 (MBS) 7.500% 06/01/15...... ...| 09/01/2005. [ Paydown..........c.ccvvererverereereenens [ v 103 103 102 102 1 1 103 06/01/2015.
31384X 4C 9| FNMA Pool 537319 (MBS) 7.500% 06/01/15...... ] ... | 10/01/2005. 86 86 85 85 1 1 86 06/01/2015.
31384X 4C 9| FNMA Pool 537319 (MBS) 7.500% 06/01/15......] ... | 11/01/2005. 87 87 86 86 1 1 87 06/01/2015.
31384X 4C 9| FNMA Pool 537319 (MBS) 7.500% 06/01/15......] ... | 12/01/2005. 1,613 1,613 1,603 1,603 10 10 06/01/2015.
31385N AG 4| FNMA Pool 547307 (MBS) 7.500% 08/01/15...... | ... | 01/01/2005. 276 276 276 276 0 08/01/2015.
31385N AG 4| FNMA Pool 547307 (MBS) 7.500% 08/01/15...... | ... | 02/01/2005. 270 270 270 270 0 08/01/2015.
31385N AG 4| FNMA Pool 547307 (MBS) 7.500% 08/01/15 ...| 03/01/2005. [ Paydown..........coveeemreeererermreeens [ o 274 274 274 274 0 08/01/2015.
31385N AG 4| FNMA Pool 547307 (MBS) 7.500% 08/01/15 ...| 04/01/2005. [ Paydown............cccermvreerereermnenens [ e 276 276 275 275 0 08/01/2015.
31385N AG 4| FNMA Pool 547307 (MBS) 7.500% 08/01/15...... | ... | 05/01/2005. 8,737 8,737 8,730 8,729 7 7 08/01/2015.
31385N AG 4| FNMA Pool 547307 (MBS) 7.500% 08/01/15...... | ... | 06/01/2005. 278 278 278 278 0 08/01/2015.
31385N AG 4| FNMA Pool 547307 (MBS) 7.500% 08/01/15...... | ... | 07/01/2005. 1,155 1,155 1,154 1,154 1 1 08/01/2015.
31385N AG 4| FNMA Pool 547307 (MBS) 7.500% 08/01/15...... | ... | 08/01/2005. 9,969 9,969 9,962 9,961 8 8 08/01/2015.
31385N AG 4| FNMA Pool 547307 (MBS) 7.500% 08/01/15...... | ... | 09/01/2005. 186 186 186 186 0 08/01/2015.
31385N AG 4| FNMA Pool 547307 (MBS) 7.500% 08/01/15 ...| 10/01/2005. [ Paydown...........ooveemrveereeeemneeens [ e 187 187 187 187 0 08/01/2015.
31385N AG 4| FNMA Pool 547307 (MBS) 7.500% 08/01/15 ... | 11/01/2005. [ Paydown..........ccveeemrreerereenneenns [ o 188 188 188 188 0 08/01/2015.
31385N AG 4| FNMA Pool 547307 (MBS) 7.500% 08/01/15...... | ... | 12/01/2005. 3,541 3,541 3,538 3,538 3 3 08/01/2015.
31387E PK 7| FNMA Pool 581926 (MBS) 6.000% 07/01/16...... | ... | 01/01/2005. 7,395 7,395 7,369 7,369 26 26 07/01/2016.
31387E PK 7|FNMA Pool 581926 (MBS) 6.000% 07/01/16......| ... | 02/01/2005. 17,687 17,687 17,626 17,625 61 61 07/01/2016.
31387E PK 7| FNMA Pool 581926 (MBS) 6.000% 07/01/16......] ... | 03/01/2005. 1,230 1,230 1,226 1,226 4 4 07/01/2016.
31387E PK 7| FNMA Pool 581926 (MBS) 6.000% 07/01/16...... | ... | 04/01/2005. 7,440 7,440 7,415 7415 26 26 07/01/2016.
31387E PK 7] FNMA Pool 581926 (MBS) 6.000% 07/01/16 ...| 05/01/2005. | Paydown... 5,144 5,144 5,126 5,126 18 18 07/01/2016.
31387E PK 7| FNMA Pool 581926 (MBS) 6.000% 07/01/16 ...| 06/01/2005. | Paydown... 2,011 2,011 2,005 2,004 7 7 07/01/2016.
31387E PK 7| FNMA Pool 581926 (MBS) 6.000% 07/01/16...... ] ... | 07/01/2005. | Paydown 1,537 1,537 1,532 1,532 5 5 07/01/2016.
31387E PK 7] FNMA Pool 581926 (MBS) 6.000% 07/01/16...... | ... | 08/01/2005. | Paydown 1,221 1,221 1,217 1,217 4 4 07/01/2016.
31387E PK 7| FNMA Pool 581926 (MBS) 6.000% 07/01/16...... ] ... | 09/01/2005. | Paydown 4,875 4,875 4,858 4,858 17 17 07/01/2016.
31387E PK 7| FNMA Pool 581926 (MBS) 6.000% 07/01/16......] ...| 10/01/2005. | Paydown 1,383 1,383 1,379 1,379 5 5 07/01/2016.
31387E PK 7| FNMA Pool 581926 (MBS) 6.000% 07/01/16...... ] ...| 11/01/2005. | Paydown 5,247 5,247 5,229 5,228 18 07/01/2016.
31387E PK 7|FNMA Pool 581926 (MBS) 6.000% 07/01/16...... ...| 12/01/2005. | Paydown... 1,207 1,207 1,203 1,203 4 07/01/2016.
31388R ZG 5|FNMA Pool 612843 (MBS) 5.500% 01/01/17...... ...| 01/01/2005. | Paydown... 11,066 11,066 10,880 10,890 177 01/01/2017.
31388R ZG 5|FNMA Pool 612843 (MBS) 5.500% 01/01/17...... | ... | 02/01/2005. 11,919 11,919 11,718 11,729 190 01/01/2017.
31388R ZG 5|FNMA Pool 612843 (MBS) 5.500% 01/01/17......| ... | 03/01/2005. 2,764 2,764 | ... 2,718 2,720 44 01/01/2017.
31388R ZG 5|FNMA Pool 612843 (MBS) 5.500% 01/01/17...... ...| 04/01/2005. [ Paydown..........c.cvveemereerereereeens [ e 18,597 18,597 | wovvvrvres 18,283 18,300 297 01/01/2017.
31388R ZG 5|FNMA Pool 612843 (MBS) 5.500% 01/01/17...... ... | 05/01/2005. [ Paydown............ccceeervereeeernenins [ e 7,336 7,336 7,213 7,219 117 01/01/2017.
31388R ZG 5|FNMA Pool 612843 (MBS) 5.500% 01/01/17......| ... | 06/01/2005. 2,835 2,835 2,787 2,790 45 01/01/2017.
31388R ZG 5|FNMA Pool 612843 (MBS) 5.500% 01/01/17......| ... | 07/01/2005. 5,847 5,847 5,749 5,754 93 01/01/2017.
31388R ZG 5|FNMA Pool 612843 (MBS) 5.500% 01/01/17...... | ... | 08/01/2005. 11,111 11,111 10,924 10,934 177 01/01/2017.
31388R ZG 5|FNMA Pool 612843 (MBS) 5.500% 01/01/17......| ... | 09/01/2005. 9,153 9,153 8,998 9,007 146 01/01/2017.
31388R ZG 5|FNMA Pool 612843 (MBS) 5.500% 01/01/17......| ... | 10/01/2005. 9,551 9,551 9,389 9,398 152 01/01/2017.
31388R ZG 5|FNMA Pool 612843 (MBS) 5.500% 01/01/17...... ...| 11/01/2005. | Paydown... 2,381 2,381 2,340 2,343 38 01/01/2017.
31388R ZG 5|FNMA Pool 612843 (MBS) 5.500% 01/01/17...... ...| 12/01/2005. | Paydown... 5,075 5,075 4,990 4,994 81 01/01/2017.
31392H SC 8| FNMA Series 2003-4 Cls PG (CMO).. ...| 01/01/2005. | Paydown... 16,551 16,551 17,069 16,765 (213) 07/25/2007.
4.500% 07/25/07.....ccoevverreeernerenaeeemsernsnneesnnes | eoe | eeermnerineeeeinns [ oo [ [ [ s [ s | | e | s | | 0 | [ [ L |0 [ [
31392H SC 8| FNMA Series 2003-4 Cls PG (CMO).. 19,347 19,347 ..19,952 19,597 (249) 07/25/2007.
4.500% 07/25/07 .....ccoreveoreerernererereemneeesnnenennnee | eoe | eeermmeeineneeinns [ oo [ e [ nmeesneenneeeneees [ vnreeinneesssnnssnnees [ vneresnssessensssnnees [ eemneesnnsessneessnnees | sesneesnnsesnnnees | aevsnnnssssnessnnnee [ roneeenneeennnnens | e | e [ [ L |0 [ [
31392H SC 8| FNMA Series 2003-4 Cls PG (CMO).. 17,202 17,202 17,739 17,423 (222) 07/25/2007.
4.500% 07/25/07 e | [ [ [ [ [ [ | | e [ e |0 e [ [ L |0 [ f
31392H SC 8| FNMA Series 2003-4 Cls PG (CMO)........c..covveee.. ...| 04/01/2005. [ Paydown............ccceemeeeerneeeemreeens [ o 24,693 24,693 25,464 25,011 (318) 07/25/2007.
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4.500% 07/25/07 ......oovvvorerreenerireneisessisnesiinnns | ooe | v [ oo [ e [ onnesssssssssssssnsss [ e | s
31392H SC 8| FNMA Series 2003-4 Cls PG (CMO).. 16,249 16,249 16,756 16,458 (209)
4.500% 07/25/07 .......covvvorerrernerireneisessisneniinnns | ooe | v [ oo [ e [ nnessssssssssssnsss [ s [ s
31392H SC 8| FNMA Series 2003-4 Cls PG (CMO).. 16,119 16,119 | oo 16,622 16,326 (208)
4.500% 07/25/07......c.cvveereveersereireeeeimssrninseninnnes | ooe | e [ oo [ [
31392H SC 8| FNMA Series 2003-4 Cls PG (CMO).. 17,179 17,179 17,716 17,401 (221)
4.500% 07/25/07......coevverreerersereeeeeemssrennnenesnnes | eoe | eevrmmerineneennns [ oo [ e [ e
31392H SC 8| FNMA Series 2003-4 Cls PG (CMO).. 18,297 18,297 18,533 (236)
4.500% 07/25/07 ......covvveerereeaenens e | e [ [ [
31392H SC 8| FNMA Series 2003-4 Cls PG (CMO).. .1 09/01/2005. | Paydown.........cccovvveernereemreeennenes | cevenne 17,759 17,759 17,988 (229)
4.500% 07/25/07...... | ST IO
31392H SC 8| FNMA Series 2003-4 Cls PG (CMO).. .1 10/01/2005. | Paydown.........cccovveeernereemsevernnnes | cevenne 12,788 12,788 12,953 (165)
4.500% 07/25/07........ccvverevrrrcnees
31392H SC 8| FNMA Series 2003-4 Cls PG (CMO).. 18,998 19,242 (245)
4.500% 07/25/07
31392H SC 8| FNMA Series 2003-4 Cls PG (CMO).. 12,157 12,314 (157)
4.500% 07/25/07......coovvveerereerrarrerranes
38373V EH 9| GNMA Series 2002-57 Cls PJ (CMO) 18,166 18,522 (356)
6.000% 04/20/08.........cooovemrererrreennne
38373V EH 9| GNMA Series 2002-57 Cls PJ (CMO) 13,582 13,848 (266)
6.000% 04/20/08
38373V EH 9| GNMA Series 2002-57 Cls PJ (CMO).... 1,303 1,328 (26)
6.000% 04/20/08.........coocvvmrrrerrreirnne
38373X 3E 4| GNMA Series 2002-51 Cls MT (CMO! 10,477 10,612 (135)
5.500% 02/20/28......
677597 TS 5| Ohio St Pub Facs Commissio 500,000 | ...........496,150 | ............ 499,841 159
Revenue Bond - Non Call 5.200% 05/01/0
678901 DU 0] Oklahoma Hsg Fin Agency. 500,000 | ..oooovunees 500,000 500,000
Revenue Bond Call Put 5.500% 11/01/05........cc. [ oo | coveermreermmeens [ v | eevnseessnnesnssessnnns | eenmneessnseessnnesesnnns | eevnmsessssneesnsssssnnes | cevenns
679103 QD 6| Oklahoma State Inds Auth.............ccoccceveene. 55,000 55,189 55,011 (11)
Rev Revenue Bond - ETM 5.200% 06/01/05.
735388 L2 4[Port Seattle Washington............ccccccovuerervevennecns | o | 10/01/2005. | MARUiRY........covorverrriiereieceeiines | v | 0000.1,000,000 | e 1,000,000 1,012,990 | ... 1,001,848
Revenue Bond - Non Call 5.
843375 WL 6 Southern Minn Mun Pwr Agy...........oce... 500,000 565,710 555,838 | ..oovveerrerernrees | e (UIKIS)] —
Revenue Bond Non-Call 5.250% 01/01/15........c. [ oo | coeverereimvcnns [ | e | e | v | v
939780 3R 1|Washington State Health............ccoovvrnreennrierinns 500,000 | ... 505,070 500,000
Care Revenue Bond - ETM 5.250% 01/01/05..... .
3199999. Total - Bonds - Special Revenue and Special ASSESSMENES........c.vviiieieiisiiesiesisersiessssesesssssssnsssssessessessessessessenens |_oeeeens 843,122 | ronivnnns 4794220 | ......... 4,920,668 | ......... 4,853,822 | ..ccoccvvevnnd 0] . (4,920)] oo, 0
Bonds - Industrial and Miscellaneous
17305E AA 3| Citibank Credit Card Tr........cccccconmevvruerenseerrnecnens [ oo | 09/15/2005. | PaYdOWN......covcvvvvrvircrrirciriienes | eevrnvvrinerinnenninnns | 001,200,000 | o 1,200,000 | ......... 1,197,912 | ..o 1,199,472 528
Series 2000-B1 Class B1 7.050% 09/15/05 [T ST
25466K CN 7 Discover Card Mstr Trust .1 01/15/2005. | Paydown.........cccvveveernereemneeirneees | eevrnenrnnnneennnnninnee | 101,225,000 | e 1,225,000 1,290,904 | ......... 1,226,375 | .ovvveveeercerns | e ((ICT£)] I—
Series 1999-6 Cls A (AB 6.850% 07/17/07 coee e [ [ [ [
337367 AB 2|First Union-Lehman Srs..........ccoovvermrreennnnes .1 06/01/2005. 6,626 6,878 6,756 (130)
1998-C2 Cls A2 (CMO) CO 6.560% 11/18/08..... [ ... [ .ccvererrrivrrneee
337367 AB  2[First Union-Lehman Srs..........ccooveemmreerrnereermneeenns 07/01/2005. 18,531 | v 19,233 18,894 (363)
1998-C2 Cls A2 (CMO) CO 6.560% 11/18/08..... | ... | ovveereererrenes | eerrrrrirmeerierenseriereinesrinsssinneees | vovevensssesnssssnnssees | e | oo | v
337367 AB  2|First Union-Lehman Srs..........ccoovvemmrveernrrernnns 08/01/2005. 14,791 15,352 15,081 (290)
1998-C2 Cls A2 (CMO) CO 6.560% 11/18/08..... | ... | covveerrererrces
337367 AB 2|First Union-Lehman Srs..... 09/01/2005. 43,141 44,778 43,987 (846)
1998-C2 Cls A2 (CMO) CO 6.560% 11/18/08..... | ... | ccovveerrrererces
337367 AB  2[First Union-Lehman Srs........c..couevvmmervirncrrennnns 10/01/2005 31,530 32,726 32,148 (618)
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337367 AB 2| First Union-Lehman Srs........c...covvvvnrremnrinniinniinenns ... | 11/01/2005. | Paydown...........ccoovvvvivnrieerienens [ reveens 16,978 16,978 17,311 (333) 11/18/2008.
1998-C2 Cls A2 (CMO) CO 6.560% 11/18/08..... | ... | ccovveerrrererrenee | cevrrnrrerrans
337367 AB 2| First Union-Lehman Srs...........ccocevvevivernirecirernnns ...| 12/01/2005. | Paydown...........ccvvvererivernerennns | crves 9,903 10,097 (194)
1998-C2 Cls A2 (CMO) CO 6.560% 11/18/08..... | ... [ coovevermrererenne | e | e
345397 SM 6 Ford Motor Credit Co .| ... ] 04/20/2005. | Lehman Bros INC..........ccooeeeerveeee | eevermvrvenneennsnninnns | v 1,172,324 | L, 1,250,000 | .........1,286,588 | ......... 1,273,130 [ oo | e (WVI(5)] I—
Corporate Note - Non Ca 7.375% 10/28/09 | e s | s | e | e |
361849 DY 5[GMAC Commercial Mortgage. ...........cceereeeerneeens 6,860 7,119 7,008 (148)
Sec Ser 1998-C2 Cls A2 6.420% 05/15/35........ | oo | evrveererereines [ v [ [ [ [
361849 DY 5[GMAC Commercial Mortgage: 4,980 5,168 5,087 (107)
Sec Ser 1998-C2 Cls A2 6.420% 05/15/35........ | coe | evrvrevemmeeeinne | eoverrnneinerisenisscnnsineeennns [ [ e [ [ e
361849 DY 5|GMAC Commercial Mortgage.... 9,005 9,345 9,200 (194)
Sec Ser 1998-C2 Cls A2 6.420% 05/15/35........ | coe | eervreeemeeeernee | erveennreineiscnnscnnnineeennes [ [ e [ [ e
361849 DY 5|GMAC Commercial Mortgage 4,683 4,859 4,784 (101)
Sec Ser 1998-C2 Cls A2 6.420% 05/15/35 woe | e [ [ [ s [ s [ e
361849 DY 5| GMAC Commercial Mortgage............ccccvrveerrennn 2,971 3,083 3,035 (64)
Sec Ser 1998-C2 Cls A2 6.420% 05/15/35........ | coe | eervreeemmmennns | e [ [ e [ [ e
361849 DY 5[GMAC Commercial Mortgage: 3977 4,126 4,062 (86)
Sec Ser 1998-C2 Cls A2 6.420% 05/15/35........ | coe | evveevrremrines [ oo [ [ e [ [ e
361849 DY 5]|GMAC Commercial Mortgage..........cc........ 3,007 3,120 3,072 (65)
Sec Ser 1998-C2 Cls A2 6.420% 05/15/3: e
441812 GL 2| Household Finance Corp........cccoevvvurevernvsinrierns ... | 05/09/2005. | Maturity.........coceveerereerereerreeenens [ eevereneerereenesnsnneees | eerenrenee 790,000 | oo 750,000 | ............758,798 | ............ 750,769
Corporate Note - Non Ca 8.000% 05/09/05......... |
705220 AF 8] Peco Energy Transition .1 09/01/2005. | Paydown..........cccoevverenveecrrerenens | erresevesenieseeniinnes | eveereennn 115,950 [ i 115,950 | ........... 124750 | ............ 119,057
Trust Series 1999-A Cls 6.050% 03/01/09.
4599999. Total - Bonds - Industrial and Miscellaneous 4,717,933 4,749,325 4,739,786
6099997. Total -Bonds - Part4........cccococoviviinnnn. 4,556,165 664,920 4,635,169
6099998. Total - Bonds - Summary Item from Part s 3,747,682 3,794,468 | .........3,794,468 3,780,441
6099999. Total - Bonds. OO OO OO OO OO OO PO T OOO P PUOO P UOP PO UPOP T PPPPTUPOPPYPPPTORPPTORRPOURPPTOORY IPTPORY [ o RO LA 1N IO 18,303,847 | ....... 18,819,784 | ....... 18,459,388 | ...cooooiien0 | o (43,79 ] a0 (4379 ] 0. 18,415,610
Common Stocks - Industrial and Miscellaneous
STPOOL $0 0fUHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 01/31/2005. | Bank One - POOL...................... | 15,252,219.000 | ......15,252,219 | ... XXX..oovvvoee | vovenee 15,252,219 | ....... 15,252,219 (VN TR I 15,252,219
(POTON)....vveveee e 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share.. | ... 4,733,333 | ......... 4,733,333 0
(POTON). ..t 0
STPOOL $0 0]UHC HealthCare Liquidity Pool Pro Rata Share.. | ... 1,709,169 | ......... 1,709,169 0
(POFHON)....oocvvevir e | e L | s | oo | e XXX e | s 0
STPOOL $0 0]UHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 04/30/2005. | Bank One - POOL........ccccc.coereee. | 12,592,153.000 | ......12,592,153 | .oooocee XXX orrrrreis | o 12,592,153 | ....... 12,592,153 0
(POTON). ..t 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata Share.. | ... 6,762,000 | ......... 6,762,000 0
(POFHON)....cvv v | e s | e | e | e XXX e | s 0
STPOOL $0 0]UHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 05/31/2005. | Bank One - POOL...............ooeooo. | 13,241,634.000 | ......13,241,634 | ...ooc.. XXX eoorvvvve | v 13,241,634 | ....... 13,241,634 0
(POFHON)....cvv vt 0
STPOOL $0 0]UHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 06/01/2005.| Bank One - POOL................c..... | ..3,105,767.000 | ........3,105,767 | ........ XXX.oooeevre | 000000 3,105,767 | ... 3,105,767 0
(Portion) o 0
STPOOL $0 0]UHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 06/02/2005. | Bank One - POOL.............cconeer. | -....427,000.000 | ...........427,000 | ....cc.. XXXoorrrvrrie | vrrrrrrrnn 827,000 | ..o 427,000 0
(POTON). .ttt 0
STPOOL $0 0|UHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 06/06/2005. | Bank One - POOL...................... | .....767,000.000 | ..........767,000 |......XXX.......... | cee00......767,000 | ............ 767,000 0
(POTON). ...ttt 0
STPOOL $0 0|UHC HealthCare Liquidity Pool Pro Rata Share.. | ... 955,000 0
(POFHON)....cvv v 0
STPOOL $0 0UHC HealthCare Liquidity Pool Pro Rata Share.. | ... 0
(POFHON)....cov v 0
STPOOL $0 0fUHC HealthCare Liquidity Pool Pro Rata Share.. | ... 316,000 0
(POTON). ettt e o | e | | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 06/10/2005. | Bank One - POOL........cc.occcovruees | covveenns 8,000.000 8,000 0
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(POTON). .t v | e s | e | e | e XXX | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 06/13/2005.| Bank One - POOL..........cc...c..... 2,405,084 | ......... 2,405,084 0
(POTON). .ttt v | e L | e | e | e XXX | 0
STPOOL $0 0|UHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 06/13/2005. | Bank One - POOL...................... 328,000 328,000 0
(POTON). ...ttt o[ e s . 0
STPOOL $0 0UHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 06/14/2005. | Bank One - POOL.............ccc...... .1,610,000 | ......... 1,610,000 0
(POFHON)....cvvreveee e | e s | s | e | e XXX | e 0
STPOOL $0 0UHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 06/15/2005. | Bank One - POOL..............c....... 320,589 320,589 0
(POFHON)....coo v JOTS ST I 0
STPOOL $0 0]UHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 06/15/2005.| Bank One - POOL...........c.......... 562,000 0
(Portion) | 0
STPOOL $0 0]UHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 06/21/2005.| Bank One - POOL..................... | ..1,205,000.000 | ........1,205,000 | ...... XXX..c.00.. | eee....1,205,000 | ......... 1,205,000 0
(POTON). ot JOON [SSTOTII IO 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 06/22/2005. | Bank One - POOL.........c.cc.ccerene. | -....662,000.000 | ...........662,000 | ..ooocee XXXcorrrrrre | corrrrrennns 662,000 662,000 0
(POTON). ...t e [ [ [ e | s XXX | 0
STPOOL $0 0]UHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 06/23/2005. | Bank One - POOL...........c.......... ...196,000 | .ooovrennee 196,000 0
(POFHON)....cvv v 0
STPOOL $0 0UHC HealthCare Liquidity Pool Pro Rata Share.. | ... ..40,000 40,000 0
(POFHON)....coo v JOTN TSRO ISR 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 06/27/2005.| Bank One - POOL..........c...cconn.. 2,415,531 | ......... 2,415,531 0
(POFHON)....coocvvvecieresisseriesisesisssesessssssssessessnns | eon | eresresinssininns | rerseiessssssesssssssssesssssssessssses | sevsssssssssssesiessssssnns | eoeesssssssssessessess | erseere XX urerenes | voveres 0
STPOOL $0 0]UHC HealthCare Liquidity Pool Pro Rata Share 06/27/2005. | Bank One - POOL...........ccoouveenns | ....143,000.000 | ........... 143,000 | ...oooe.. XXXorrrrivvne | covireens 143,000 | coovvvvnneee 143,000 0
(POTON). vt | e s 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata Share.. | ... | 06/28/2005. | Bank One - POOL..................... ....309,966 309,966 0 309,966
(Portion) . 0
6899999. Total - Common Stocks - Industrial and MiSCellangous...........ccocciiiiies coviveiiiieiisiissiesisssessseesessesssesessesssessssesssssssssessensens | everee /0,998,444 | oo XXXoioiion | 1.0 70,553,445 | ... 70,553,445 ..70,553,
7299997. Total - Common Stocks - Part 4 553,445 | ....... 70,553,445 ..70,553,445
7299998. Total - Common Stocks - Summary Item from Part 5 ...139,796,491 | . XXX | 139,796,491 | ..... 139,796,491 139,796,491
7299999. Total - Common Stocks ...210,349,935 | ... XXXoooooooo | e 210,349,936 | ..... 210,349,936 .0 210,349,936
7399999. Total - Preferred and Common Stocks... ....210,349,935 [ ... XXX.ooooooo [ e 210,349,936 | ..... 210,349,936 0 210,349,936
7499999. Total - Bonds, Preferred and Common Stocks ...228,613,014 | .o XXX oo | 229,169,720 | ..... 228,809,324 0] 228,765,546 | ..o 0f... (152,525)] ..... (152,525)]...2,475,625 | ..... XXX.oooo
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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

SCHEDULE D - PART §

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paid for
e or Carrying Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Value at Valuation Year's Temporary | Changein | Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Disposal Increase/  |(Amortization){ Impairment B./A.C.V. | Changein| (Loss)on on on During and
Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date (Decrease) | Accretion | Recognized [ (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - Special Revenue and Special A t
31283K 4T 2| FHLMC Pool G11734 (MBS). .| 08/22/2005. | Lehman Bros Inc. 10/01/2005. | Paydown.........cccereeernmreemreeernnees | cvveeerneeens 18,422 | ...........18,456 | .........18,422 | ... 18422 |....... (35)
31283K 4T 2| FHLMC Pool G11734 (MBS). .| Paydown............ 23,866 23,866 |....... (45)
5.000% 05/01/20........cocmrverrrrennmrernenrensennneenes | eon [ | e | e | s | | s | s | o | o
31283K 4T 2| FHLMC Pool G11734 (MBS). | Paydown. ... [ e 17,581 | oo 17,614 | 17,581 [ i 17,581 |....... (33)
5.000% 05/01/20.......coorreerreernmeeernereenmeremeeees | eoe [ onmreeinneiiinees | e | oo | e | e | s | s | s | e
31283K 6J 2| FHLMC Pool G11773 (MBS). [ Paydown......o [ e 9,773 9,773 | ....... 68
5.000% 10/01/20.............. e | e [ [ | s | s | s | s [ e [
31283K 6J 2|FHLMC Pool G11773 (MBS). .| 10/20/2005. | CS First Boston Corp.. 12/01/2005. | Paydown.........cccorceernneeemnreernnees | covveveneeens 10,441 | ............10,368 | ............ 10,441 | ......... 10,441 |....... 73
5.000% 10/01/20.. . e coee [ [ [ s | s | s |
3128MM A3 7| FHLMC Pool G18025 (MBS). .| 01/20/2005. | CS First Boston Corp.. 02/01/2005. | PaydowN. .........cverereerreernneeenes | eerneeeinneens 5,797 5797 | ......
4.500% 12/01/19....ccvvurvvreerimnnnrinnenienrnsensnns [ oo | reerienirinnein [ | | e [ [ | s | oo | oo
3128MM A3 7| FHLMC Pool G18025 (MBS). .| Paydown............ 5,302 5302 | ......
4.500% 12/01/19.....ccvvrverrerimnrrrrnnerenneensennnn [ oo | reerinnreinnenin [ | | [ | | s | o | o
3128MM A3 7| FHLMC Pool G18025 (MBS). .| Paydown................ 3793 |......
4.500% 12/01/19....cverreerreeerereernneeeeeeenseeenn [ oo | crvernnreeinnenen [ | eevnnseeennneens | oo | eereenessnsssssessnnses | onneeennsssnnsssnnnes | nneessnessssnsssnnnes | senneesnnssssnneens | eeees
3128MM A3 7| FHLMC Pool G18025 (MBS). .| Paydown... 6,524 |.......
4.500% 12/01/19..c..cveorverneeiieneernneeeseneesnenenn [ oo | eeeerrnreiinneins [ | e [ e [ s [ s | e | e | e
3128MM A3 7| FHLMC Pool G18025 (MBS). .| Paydown................ 6,144 | ......
4.500% 12/01/19....cveoceerereeiereernneeeeneessenenns [ oo | ceverrnneiinneiin [ | e [ o | eeenssssnsssnessnses | onnseesnssssnnsssnnnes | nnneesesssnnsesnnss | s | eees
3128MM A3 7| FHLMC Pool G18025 (MBS). .| Paydown 9,027 | .......
4.500% 12/01/19..c..cvoovererriereenneeiiensesssnenns [ oo | erreieniinneins [ | e [ o [ s | e | s | s | s
3128MM A3 7| FHLMC Pool G18025 (MBS). .| Paydown................ 7,670 | ......
4.500% 12/01/19.. s | | i | | | o
3128MM A3 7| FHLMC Pool G180 . .| Paydown................ 8,689 |......
4.500% 12/01/19.............. (ST NRPIOTIRIRRRTIURY SPIORRTIRRTIRTIORY IRVSTRIORRRRIIRY IR RN
3128MM A3 7| FHLMC Pool G18025 (MBS). .| CS First Boston Corp.........ccooevers| vrvvrnn.....643,677 | ...........043,677 | ...........633,066 | ......... 643,677 |.......
4.500% 12/01/19 (USSR NSRS RSNSOI IRRRSRRRTIY IR PSRN
3128MM A4 5| FHLMC Pool G18026 (MBS). L PaYdOWN......oeenn | v 9,800 9,800 |....... (188)
5.000% 12/01/19...ccuceerrreeereernnmeeieeneenmeeenenees | eoe [ v | s | e | e | e | s | s | s | e
3128MM A4 5| FHLMC Pool G18026 (MBS). .| Paydown... 9,828 |...... (189)
5.000% 12/01/19.............. e | e | e | e |
3128MM A4 5| FHLMC Pool G18026 (MBS). | Paydown. ... [ e 13,736 | oovverren 14,000 [ oo 13,736 [ e 13,736 | ....... (264)
5.000% 12/01/19......cvvverrenrrrnnerinenninsersnenens | oo [ | e | e | | | | o | oo | oo
3128MM A4 5| FHLMC Pool G18026 (MBS). | Paydown. ... [ e 13,443 [ oo 13,701 | 13,443 | L 13443 | ... (258)
5.000% 12/01/19.............. e | e | e | | o
3128MM A4 5| FHLMC Pool G18026 (MBS). | Paydown. ... [ e 13222 [ oo 13476 | 13222 | e 13222 |....... (254)
5.000% 12/01/19......cvevrrrererrernneeesernensensnnenes | eoe [ | s | e | s | e | e | e | s |
3128MM A4 5| FHLMC Pool G18026 (MBS). | Paydown.......ccoveevnrneniiin [ 13,622 | e 13,884 | i 13,622 | 13,622 |...... (262)
5.000% 12/01/19........cccnu. UV ST SOTTSOTRROTRRRRRTOR (RURSTRRTIURRRR) OSTROTRROTRTRTRRTRRSTRRROT RSSO IRSSIRTIRRRTRIY BRSSO BRI PR
3128MM A4 5| FHLMC Pool G18026 (MBS). .1 01/21/2005. 08/01/2005. | Paydown............ 23,639 |....... (454)
5.000% 12/01/19.. . . coee [ e [ [ s | s | s | s
3128MM A4 5| FHLMC Pool G18026 (MBS). .1 01/21/2005. 09/01/2005. | Paydown............ 23,832 | ....... (458)
5.000% 12/01/19....ccvvrenrrrereisnmeiisnsisnseinennes | oo [ | e | oo | s | e | s | s | s | oo
3128MM A4 5| FHLMC Pool G18026 (MBS). 01/21/2005. .| CS First Boston Corp. 1,373,266 | .......1,399,658 | .......1,374982 | ...... 1,398,863 | ....... (795)
5.000% 12/01/19......cvvvrrrerriennerinerninsereneeees | oo [ | e | v | | | | s | s | o
3128MM AT 0| FHLMC Pool G18017 (MBS). 01/20/2005. .| Paydown............ 28,267 28,267 |....... (958)
5.500% 10/01/19.......cvevrererrreenneeernernensersnneees | eoe [ | e | e | s | e | s | s | s |
3128MM AT 0| FHLMC Pool G18017 (MBS). 01/20/2005. | Paydown........cccovvnneinniinncineinns | v 12,470 12,583 | 1270 | e 12,170 | ....... (413)
5.500% 10/01/19......ccverrreererrernnmeerneneenmeeenenees | eoe [ e | e | e | errneeessnssseisssenessnsees | eesnssssnnssnssssnns | seennesensseesssnns | seeesssnsesessenns | s | e
3128MM AT 0| FHLMC Pool G18017 (MBS). 01/20/2005. L[ Paydown.......ccovevvnncrnencinn | 10,126 | e 10,470 | e 10,126 | e 10,126 |....... (343)
5.500% 10/01/19 IO ST e [ [ [ s | s | s |
3128MM AT 0| FHLMC Pool G18017 (MBS)........c.occcrevrerrrreenne .1 01/20/2005. 05/01/2005. | Paydown...........cccveeeemveeernmeennne | wovnneeennnn 10,440 | oooei 10,794 | ool 10,440 e 10,440 | ....... (354)
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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

SCHEDULE D - PART §

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paid for
e or Carrying Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Value at Valuation Year's Temporary | Changein | Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Disposal Increase/  |(Amortization){ Impairment B./A.C.V. | Changein| (Loss)on on on During and
Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
5.500% 10/01/19.......cvvverreienriinmeiiensisnseinennes | oo [ | e | oo | | e | s | s | s | o
3128MM AT 0| FHLMC Pool G18017 (MBS). | Paydown. ... | 12,400 | i 12,820 | i 12,400 | e 12,400 |....... (420)
5.500% 10/01/19.....cccvvverreienrisneeiisnriesnsessennes | oo [ | e | oo | | e | s | s | s | o
3128MM AT 0| FHLMC Pool G18017 (MBS). .| Paydown 6,571 | ....... (223)
5.500% 10/01/19......ccvverrerrrrrnnmrinernisersneeees | eon [ | e | v | | | | o | o | o
3128MM AT 0| FHLMC Pool G18017 (MBS). | Paydown..........oeeevinnrienniiisins | 13,308 | i 13,760 | .. 13,308 | e 13,308 |....... (451)
5.500% 10/01/19......ccverrreerneernneeernennensersneeees | eoe [ onmeeeinnriiinees | e | e | e | e | s | s | s | e
3128MM AT 0| FHLMC Pool G18017 (MBS). .| Paydown 5,658 |....... (192)
5.500% 10/01/19.............. e | e [ [ | s | s | s | s [ e [
3128MM AT 0| FHLMC Pool G18017 (MBS). .1 01/20/2005. 10/01/2005. | Paydown.........cccovveeernveeermseeenneee | vvvreeennnn 10,785 | i 11,151 | 10,785 | 10,785 | ....... (366)
5.500% 10/01/19.. . e coee [ [ [ s | s | s |
3128MM AT 0| FHLMC Pool G18017 (MBS). .1 01/20/2005. 11/01/2005. | Paydown 2,802 |....... (95)
5.500% 10/01/19......ccvvverrerrrrinnerinenrisensnneenns | oo [ | e | e | | | | o | o | o
3128MM AT 0| FHLMC Pool G18017 (MBS). .| Paydown 9,998 |...... (339)
5.500% 10/01/19......ccvevrrerrrrrnnmrinerninsersmeenes | eon [ | e | e | | | | s | s | o
3128PD V9 8| FHLMC Pool J02440 (MBS).. .| Paydown 24720 | ....... (46)
5.000% 08/01/20........ccorreermrrermeeernmreemernnmneees | eoe [ ormreeinneieinnee | e | vereenreeinnenens | ernneennessssnsessssssssnessnsees | eessinsssssnnnsssssssonns | sesesssnnssesnesssnns | seenssssnnssssnsssnns | sesnsssensessnees | voeeees
3128PD V9 8| FHLMC Pool J02440 (MBS).. .| Paydown... 9,637 |...... (18)
5.000% 08/071/20..........comrrrerrrrernrmeernereermeeennnees | eoe [ | e | oo | e | e | s | s | s | e
3128PD V9 8| FHLMC Pool J02440 (MBS).. .| Paydown 9,979 | ....... (19)
5.000% 08/071/20........ccomrverrrernmmeeremreenmeeennnees | eoe [ rrmreernnriiinnee | e | e | e | e | s | s | s | e
312972 CL 4| FHLMC Pool B19075 (MBS).. .| Paydown 7,959 |....... 61
5.000% 04/01/20.........cmmrrrrrrrennmerinnreesnereennes | oo [ v | e | e | | e | e | s | s |
312972 CL 4| FHLMC Pool B19075 (MBS).. .| Paydown 20,287 | ....... 155
5.000% 04/01/20.. s | | i | | | o
312972 NM 0| FHLMC Pool B19396 ( .. | Paydown. ... | e 14764 | 4792 | 14764 14,764 | ....... (28)
5.000% 05/01/20.......cuumrrerrreenmererernensersnnennes | eoe [ | e | v | s | e | s | i | o | o
312972 NM 0| FHLMC Pool B19396 (MBS).. .| Paydown 6,004 |...... (11)
5.000% 05/01/20.......ccoereerreerreeernrreenmerenenees | eoe [ ormreermneiiinnee | e | rrveenreeinnnnens | evnreeinnennssssesssssssensssnnees | eessinsssssnnesssssssnns | eesessnnssesnesssnns | seessssnsssesssssnns | sessesenessnees | voeeees
312972 NM 0| FHLMC Pool B19396 (MBS).. .| Paydown 4,070 |...... (8)
5.000% 05/01/20.................. o] e [ [ | s | s | e | e [ [
31371L WN 5| FNMA Pool 255453 (MBS) 5.000% 11/01/19... | ... | 04/27/2005. | UBS Sec/Warburg Dillion 05/01/2005. | Paydown... 11,599 |....... 91)
31371L WN 5| FNMA Pool 255453 (MBS) 5.000% 11/01/19... | ... | 04/27/2005. | UBS Sec/Warburg Dillion 06/01/2005. | Paydown... 13,748 )
31371L WN 5| FNMA Pool 255453 (MBS) 5.000% 11/01/19... | .. | 04/27/2005. | UBS Sec/Warburg Dillion 07/01/2005. | Paydown... 13,736 )
31371L WN 5| FNMA Pool 255453 (MBS) 5.000% 11/01/19... | ... | 04/27/2005. | UBS Sec/Warburg Dillion........... | 08/01/2005. | Paydown... 16,973 )
31371L WN 5| FNMA Pool 255453 (MBS) 5.000% 11/01/19... | ... | 04/27/2005. | UBS Sec/Warburg Dillion........... | 09/01/2005. 14,587 )
31371L WN 5| FNMA Pool 255453 (MBS) 5.000% 11/01/19... | ... | 04/27/2005. | UBS Sec/Warburg Dillion 09/19/2005. | UBS Financial Services. 939,227 )
31405K BZ 3| FNMA Pool 791256 (MBS) 5.500% 09/01/19... | ...| 03/09/2005. | UBS Sec/Warburg Dillion 04/01/2005. | Paydown... 6,106 )
31405K BZ 3| FNMA Pool 791256 (MBS) 5.500% 09/01/19... | ... | 03/09/2005. | UBS Sec/Warburg Dillion........... | 05/01/2005. | Paydown... 35,801 )
31405K BZ 3| FNMA Pool 791256 (MBS) 5.500% 09/01/19... | ... | 03/09/2005. | UBS Sec/Warburg Dillion........... | 06/01/2005. | Paydown... 6,343 )
31405K BZ 3| FNMA Pool 791256 (MBS) 5.500% 09/01/19... | ...| 03/09/2005. | UBS Sec/Warburg Dillion 07/01/2005. | Paydown... 19,827 )
31405K BZ 3| FNMA Pool 791256 (MBS) 5.500% 09/01/19... | ... | 03/09/2005. | UBS Sec/Warburg Dillion 08/01/2005. | Paydown... 82,124 ) [
31405K BZ 3| FNMA Pool 791256 (MBS) 5.500% 09/01/19... | ...| 03/09/2005. UBS Sec/Warburg Dillion 09/01/2005. | Paydown... 23,937 )
31405K BZ 3| FNMA Pool 791256 (MBS) 5.500% 09/01/19... | ... | 03/09/2005. 10/01/2005. | Paydown... 30,773 )
31405K BZ 3| FNMA Pool 791256 (MBS) 5.500% 09/01/19... | ... | 03/09/2005. 11/01/2005. | Paydown... 43,246 )] [T
31405K_BZ 3| FNMA Pool 791256 (MBS) 5.500% 09/01/19... | ... | 03/09/2005. . | 12/01/2005. | Paydown... J— ) 5,778 )
3199999. Total - Bonds - Special Revenue and Special ASSESSMENES.............c..ivuiuiiiisirsiesssrsssesssssessessessssesessesssssssssesssssssesssssssessssssssssssanssssssnsssssssssssessanssssans | srsseses 3,747,682 | ........ 3,794,468 | ... .3 741117 | ...... 3,780,441 )
6099998. o= = o OO OO OO OO OO OO OO OO OOOTPOTOTPTOT OO PTOT S PUPOT T PPOTTUPOTT PO PR PRRTOURPPTIYRY IFTPROON 3,747,682 | ... 3,794,468 | .....3 7M1 117 | ... 3,780,441 ) .0
Common Stocks - Industrial and Miscellaneous
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... ...| 01/30/2005. 06/28/2005. | Bank One - POOL........cccoovevveerns | vone 715,000.000 | ...........715,000 | ...........715,000 | ......... 715,000 |....... 0
Share (Portion)... o e | s | e reverireniessenes | errneessnssssesnns | v | e | e [ e 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... ...| 01/30/2005. 06/28/2005. | Bank One - POOL..........coocvvnees | wovee 115,830.000 | ...........115,830 | ..........115,830 | ......... 115,830 |....... 0
Share (POMtioN)........c.ccvevvereveresereeneeesseesseies | eee formirrrieieniens | | e | s sssesssssesses | eevessssssessssssssssies | vesiesissssssssssessenses | svesseesssssiesssssonsens | sevessssssesssssieses | eoverns 0
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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paid for
e or Carrying Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Value at Valuation Year's Temporary | Changein | Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Disposal Increase/  |(Amortization){ Impairment B./A.C.V. | Changein| (Loss)on on on During and
Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| 02/27/2005. | Bank One - POOL... .| 06/28/2005. | Bank One - POOL............coouvvers | crves 144,204.000 | ........... 144,204 | ......... 144,204 | ......... 144,204 | ....... 0
Share (Portion)... e e | e [ e [ 0
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL... .| Bank One - POOL.........ccccocevvere | cevene 21,000.000 21,000 |....... 0
Share (POMION)........cueeeereeeerrrerninerenneennnesnnes [ s | errerrinriineiinns | e | s | s | s | e | s [ oo | s 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL ..5,379,796.000 | ........5,379,796 | ........5,379,796 | ...... 5,379,796 | ....... 0
Share (Portion)... e L | s [ e | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......coocccommmvrns | weeee 111,049.000 | ........... 111,049 | ......... 111,049 | ......... 111,049 | ....... 0
Share (POMON)........c.evvecveereeeiereseneeneeessesssneies | eoe [ errinmrimnerieins | e [ eeviesseniesisies | cvssesissess s essesssssesses | eeseessessessessssseesens | cervesiessssiessessenses | sovsseesessiesessensens | eevessesssessensienes | eeveres 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL .1,812,837.000 | ........1,812,837 | ........1,812,837 | ..... 1,812,837 | ....... 0
Share (Portion)... . e L | e [ [ 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.........ccccocvceves | e 985,000.000 | ...........985,000 | ...........985,000 | ......... 985,000 |....... 0
Share (Portion)... e L | e [ [ 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata...........| ... .| Bank One - POOL.........ccoccumvrrens | rviene 15,000.000 | .............15,000 | .............15,000 | ........... 15,000 |....... 0
Share (POMON).......c.evververeereresieresssiessesssneies | oee [ rrrrmrrimreneins | e [ ceriesiensesinn | e | sessssssssesssssssessins | sesiesssssssssessessseses | sossssessssiessssensiens | sessesssssesssssienes | eereees 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL........cccouuveees | eres 332,000.000 332,000 |....... 0
Share (Portion)... e [ | e | e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL ..2,358,203.000 | ........2,358,203 | ........2,358,203 | ...... 2,358,203 | ....... 0
Share (Portion)... . e L | e [ e | s 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......ccocccommvvrns | crves 360,000.000 | ...........360,000 | ...........360,000 | ......... 360,000 |....... 0
Share (Portion)... e | | e [ e | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL ..2,181,541.000 | ........2,181,541 | .......2,181,541 | ...... 2,181,541 | ... 0
Share (POMON)........cvveereereerererrsressressienssneies | oee [rerrmrrinrenieins | e [ | s | e | s | e | e | o 0
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL ..1,989,419.000 | ........1,989,419 | .......1,989,419 | ...... 1,989,419 |....... 0
Share (Portion)... . e s | e [ e [ 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.........ccoccomvveues | oo 15,581.000 | ............15,581 | ............15,581 | .......... 15,581 | ....... 0
Share (Portion)... e [ | e | s [ s 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL........cccoommverns | weeer 132,061.000 | ...........132,061 | ..........132,061 | ......... 132,061 |....... 0
Share (POMtON)........c.cuveevererieriesreresseiessessnies | oee [ ermrrrrinrenieins | e [ e | s | eessssssssesssssssessins | sesnesiesssssessesseses | soesssessssiesessensiens | sesessssssesssess | eeveens 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......coocccommverns | ereer 736,939.000 | ...........736,939 | ...........736,939 | ........ 736,939 | ....... 0
Share (Portion)... e L | e [ e | s 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata.......... .| Bank One - POOL ..1,070,000.000 | ........1,070,000 | ........1,070,000 | ...... 1,070,000 | ....... 0
Share (Portion)... . s | e | e [ e | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL ..1,399,000.000 | ........1,399,000 | ........1,399,000 | ...... 1,399,000 |....... 0
Share (Portion)... e e | e [ [ 0
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... .|Bank One - POOL.........cccocvveves | e 859,000.000 859,000 |....... 0
Share (POMtON)........c.cvververerrereseresssiessessneies | oee [ ermimrrimreniieins | e [ e | s sssesssssesse | sevsesssssesssssssssins | sesesiesssssessesseses | soessessssesssssnsens | sesesssessessssens | oo 0
STPOOL $0 0|UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.........cccouuveues | veree 119,000.000 | ...........119,000 | ...........119,000 [ ......... 119,000 |....... 0
Share (Portion)... e [ | e [ e [ s 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.........cccommverns | woeen 287,000.000 287,000 |....... 0
Share (POMON).......ccveieeiiierieniinssissnessnsnnns [ e | e | e | s | e | e | s | e | oo | o 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL ..2,359,403.000 | ........2,359,403 | ........2,359,403 | ...... 2,359,403 | ....... 0
Share (Portion)... . s | e | e [ e | 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata.......... .| Bank One - POOL. ..1,437,000.000 | ........1,437,000 | ........1,437,000 | ...... 1,437,000 | ....... 0
Share (Portion)... R [SSUSSSTURIURIIRN IPRRIURTORINORRTIY USRI USRI OTON 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL........cccouuvvvcerrs | onee 568,916.000 | ...........568,916 | ...........568,916 | ......... 568,916 | ....... 0
Share (POMON).......c.cvvervreverrerierreressriesiessnneies [ oee [ rerrmrrimrenieins | e [ e | e | sersssssssessssssssses | s | oo | oo | s 0
STPOOL $0 0|UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL........cccouuveers | eres 156,000.000 | ...........156,000 | ...........156,000 [ ......... 156,000 |....... 0
Share (Portion)... e L | e [ [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| 04/29/2005. | Bank One - POO .| Bank One - POOL........ccccommverns | coees 561,000.000 561,000 |....... 0
Share (Portion)... N . e L | e [ e [ s 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......ccocccommvvrns | weves 324,000.000 324,000 |....... 0
Share (Portion)... e | s | e [ | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata.......... .| 04/29/2005. | Bank One - POOL... .| 08/01/2005. | Bank One - POOL .7,119,245.000 | ........7,119,245 | .......7,119,245 | ...... 7,119,245 | ....... 0




€ela

swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paid for
e or Carrying Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Value at Valuation Year's Temporary | Changein | Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Disposal Increase/  |(Amortization){ Impairment B./A.C.V. | Changein| (Loss)on on on During and
Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
Share (POMtON)........c.cvvecvereeieresereeseeessessnies | eee [ erminmrinienieins | e [ e | s sssesssssesses | eevenssessessssssseesies | vesiesisssssiesessesses | soesseesessesesessiens | oevesssessesssienes | oo 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 04/29/2005. | Bank One - POOL .| Bank One - POOL ..1,048,000.000 | ........1,048,000 | ........1,048,000 | ...... 1,048,000 | ....... 0
Share (POMON)........c.cvvecvereeieriesereeneeesseessniies | eee [ errinrrimieniieins | e [ e | s sssesssssesses | eevesssessesssssisseesies | vesiesisssssesessesses | coesveesessesiessensiens | oevessesssesssienes | oo 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 04/29/2005. | Bank One - POOL... .| Bank One - POOL.......ccocccommvvrns | ceves 582,000.000 | ...........582,000 | ...........582,000 | ......... 582,000 |....... 0
Share (POMON)........ccveveervenrieriiensisneissnsessieens [ o | erveriiesiiiseines | o s | e | e [ e | 0
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... 04/29/2005. | Bank One - POO .| Bank One - POOL.........cccovvverins | cevene 42,000.000 | .............42,000 | ............42,000 | ........... 42,000 |....... 0
Share (POMON).......c.vveereererrererseressriesiesssneies | oee [ rerrerriererieis | e [ e | o | e | sosnesssessess | o | s | o 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 04/29/2005. | Bank One - POOL... .| Bank One - POOL ..2,207,064.000 2,207,064 | ....... 0
Share (Portion)... o e | s | e e L | e [ e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| 04/29/2005. | Bank One - POO 08/08/2005. | Bank One - POOL..........coocveeneee | vevee 839,000.000 839,000 |....... 0
Share (Portion)... o e L | e [ [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| 04/29/2005. | Bank One - POO 08/09/2005. | Bank One - POOL..........coocvvenees | wevee 820,000.000 | ...........820,000 | ...........820,000 | ......... 820,000 |....... 0
Share (POMON).......ccveeerierierirenrisnressnisnssiens [ o | ervveriiesninneinns | o e | | [ e | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 04/29/2005. | Bank One - POOL... .| Bank One - POOL.......coocccommrerns | weees 515,000.000 | ...........515,000 | ...........515,000 | ......... 515,000 |....... 0
Share (POMION)........ccueverieeinriesiiessissensnennns [ | ereniiiesiineiines | e | s | cvissssssisssssssssssssssessnnes | e | s | oo | oo | e 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata.......... N - 720,000.000 | ...........720,000 | ...........720,000 | ......... 720,000 | ....... 0
Share (Portion)... R [SSUSSSTURIURIIRN IPRRIURTORINORRTIY USRI USRI OTON 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... N 139,000.000 | ...........139,000 | ...........139,000 [ ......... 139,000 |....... 0
Share (Portion)... e L | e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... N 567,000.000 567,000 |....... 0
Share (POMoN)........c.cvververerreresseresssiesiessneies | ooe [ ermrmrrimneniiens | e [ e | e | oessssssssesssssssssins | sesnesessssiesesseses | o | oo | oo 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... | ... | 04/29/2005. | Bank One - POOL...................... | 08/17/2005.| SG Cowen and Company........... | ..... 338,000.000 | ...........338,000 | ...........338,000 | ........ 338,000 |....... 0
Share (Portion)... e L | e [ e [ s 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... N - 487,000.000 | ..........487,000 | ..........487,000 | ......... 487,000 | ....... 0
Share (Portion)... e | s | e [ | 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata.......... ..2,309,935.000 | ........2,309,935 | .......2,309,935 | ...... 2,309,935 |....... 0
Share (Portion)... s | e | e [ e | 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... | ... | 04/29/2005. [ Bank One - POOL...................... | 08/23/2005.| SG Cowen and Company........... [ ..... 924,498.000 924,498 | ....... 0
Share (POMON).......c.cvverveererreresseressreesiesssneies | ooe [ rerrmrrimrenieins | e [ e | s | sersesssssesssssessses | sosnessssnsesesseses | oo | s | e 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... N 164,133.000 | ...........164,133 | ........... 164,133 | ......... 164,133 | ....... 0
Share (Portion)... e [ | e | e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... B 12,369.000 | ............12,369 | ...........12,369 | ........... 12,369 |....... 0
Share (POMON)........ccvvverenerierireniinneessnesnsiinns [ o | ervneiineiinseinns | e e L | e [ | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 05/30/2005. | Bank One - POO N 163,824.000 | ..........163,824 | ..........163,824 | ......... 163,824 |....... 0
Share (POMON)........c.evvcvereeiiereereneeseeessenssneies | eee [ errinrrimnenieins | e [ eeviesieniesisns | s essesssssesses | eesessssssessessssseesins | veniesiessssisssessenses | soesseesessiesessossens | eevessesssessensieses | eeveres 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 06/01/2005. | Bank One - POOL...................... | 08/24/2005.| SG Cowen and Company........... | ..... 533,176.000 533,176 | ....... 0
Share (POMION)........ccveveerierierieniisnrissnsssssiens [ o | erveriiesiiisninns | o e | s | e [ | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata.......... 06/01/2005. | Bank One - POO B - 53,000.000 53,000 |....... 0
Share (POMoN)........c.vveerevererrerersnresnneesienssnies [ oee [rerrmriereniens | e [ | o | e | s | e | e | o 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 06/01/2005. | Bank One - POOL...................... | 08/29/2005. | SG Cowen and Company........... | ..... 381,000.000 381,000 | ....... 0
Share (Portion)... o e | s | e R [SSUSSUUIURURIIRN IPRRIURTORORRTEY IUUURRRPRPIRRRRRRRY SRR BOSON 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| 06/01/2005. | Bank One - POO 08/30/2005. ..1,387,000.000 | ........1,387,000 | ........1,387,000 | ...... 1,387,000 |....... 0
Share (Portion)... o reoe [ e e L | e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| 06/01/2005. | Bank One - POO 08/31/2005. | SG Cowen and Company........... | ... 445,000.000 | ..........445,000 | ..........445,000 | ......... 445,000 | ....... 0
Share (POMON)........ccvvvenrenerierireneinsresseesssiinns [ o | erveeiineiinseinns | e i L | e [ [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 06/01/2005. | Bank One - POOL... .| Bank One - POOL .4,735,593.000 | .......4,735,593 | .......4,735,593 | ...... 4735593 | ....... 0
Share (Portion)... revvnnrnnsesinnns | v | e [ | e [ e 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......ccocccommvrnns | cvvenne 64,000.000 64,000 |....... 0
Share (Portion)... . e L | e [ | 0
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL. ..1,856,230.000 | ........1,856,230 | ........1,856,230 | ...... 1,856,230 | ....... 0
Share (Portion)... . e L | e [ e [ 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.........cccouvvenes | vores 347,875.000 | ..........347,875 | ..........347,875 | ......... 347,875 | ....... 0
Share (Portion)... . reveerieniesenns | e | e | e | e | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .1 06/03/2005. | Bank One - POOL.........ccccconneeer 09/07/2005. | Bank One - POOL..........ccocvvuennee ..1,464,000.000 | ........ 1,464,000 | ........ 1,464,000 | ...... 1,464,000 | ....... 0




y'ela

swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paid for
e or Carrying Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Value at Valuation Year's Temporary | Changein | Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Disposal Increase/  |(Amortization){ Impairment B./A.C.V. | Changein| (Loss)on on on During and
Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
Share (POMtON)........c.cvvecvereeieresereeseeessessnies | eee [ erminmrinienieins | e [ e | s sssesssssesses | eevenssessessssssseesies | vesiesisssssiesessesses | soesseesessesesessiens | oevesssessesssienes | oo 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 06/03/2005. | Bank One - POOL .| Bank One - POOL........ooccommverns | coves 476,000.000 | ..........476,000 | ..........476,000 | ......... 476,000 | ....... 0
Share (POMON)........c.cvvecvereeieriesereeneeesseessniies | eee [ errinrrimieniieins | e [ e | s sssesssssesses | eevesssessesssssisseesies | vesiesisssssesessesses | coesveesessesiessensiens | oevessesssesssienes | oo 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 06/03/2005. | Bank One - POOL... .| Bank One - POOL........cocccommvvrns | coves 375,000.000 | ...........375,000 | ...........375,000 | ......... 375,000 |....... 0
Share (POMON)........ccveveervenrieriiensisneissnsessieens [ o | erveriiesiiiseines | o s | e | e [ e | 0
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... 06/03/2005. | Bank One - POO .| Bank One - POOL.........ccccoevveves | e 190,000.000 | ...........190,000 | ...........190,000 | ......... 190,000 |....... 0
Share (POMON).......c.vveereererrererseressriesiesssneies | oee [ rerrerriererieis | e [ e | o | e | sosnesssessess | o | s | o 0
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... 06/03/2005. | Bank One - POOL... .| Bank One - POOL.........ccccocevvees | cevene 32,315.000 32,315 | ....... 0
Share (Portion)... o e | s | e e L | e [ e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| 06/03/2005. | Bank One - POO 09/13/2005. | Bank One - POOL..........coocvvenees | wevee 914,000.000 | ...........914,000 | ...........914,000 | ......... 914,000 | ....... 0
Share (Portion)... o e L | e [ [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| 06/03/2005. | Bank One - POO 09/14/2005. | Bank One - POOL ..1,235,000.000 | ........1,235,000 | ........1,235,000 | ...... 1,235,000 |....... 0
Share (POMON).......ccveeerierierirenrisnressnisnssiens [ o | ervveriiesninneinns | o e | | [ e | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 06/03/2005. | Bank One - POOL... .| Bank One - POOL.......coocccommrerns | weees 556,000.000 | ...........556,000 | ...........556,000 | ........ 556,000 | ....... 0
Share (POMION)........ccueverieeinriesiiessissensnennns [ | ereniiiesiineiines | e | s | cvissssssisssssssssssssssessnnes | e | s | oo | oo | e 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata.......... .| Bank One - POOL ..1,628,810.000 | ........1,628,810 | ........1,628,810 | ...... 1,628,810 |....... 0
Share (Portion)... . R [SSUSSSTURIURIIRN IPRRIURTORINORRTIY USRI USRI OTON 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......cco..comuvverns | ol 612,242.000 | ...........612,242 | ...........612,242 | ........ 612,242 | ....... 0
Share (Portion)... e L | e [ 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.........cccceuvreees | rrvene 56,778.000 56,778 | ....... 0
Share (POMoN)........c.cvververerreresseresssiesiessneies | ooe [ ermrmrrimneniiens | e [ e | e | oessssssssesssssssssins | sesnesessssiesesseses | o | oo | oo 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL........ccccommverns | woees 967,000.000 | ...........967,000 | ...........967,000 | ......... 967,000 |....... 0
Share (Portion)... e L | e [ e [ s 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......ccocccommrvrns | coves 434,996.000 | ..........434,996 | ..........434,996 | ......... 434,99 | ....... 0
Share (Portion)... . e | s | e [ | 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata.......... .| Bank One - POOL.......ccocccommvvrns | oovee 101,004.000 | ...........101,004 | ...........101,004 | ......... 101,004 |....... 0
Share (Portion)... s | e | e [ e | 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.........ccooveevers | coren 66,000.000 | .............66,000 | .............66,000 [ ........... 66,000 |....... 0
Share (POMON).......c.cvverveererreresseressreesiesssneies | ooe [ rerrmrrimrenieins | e [ e | s | sersesssssesssssessses | sosnessssnsesesseses | oo | s | e 0
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... .|Bank One - POOL.........cccocvveves | e 394,446.000 394,446 |....... 0
Share (Portion)... . e [ | e | e [ 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL........cccouuveues | erns 179,630.000 | ...........179,630 | ..........179,630 | ......... 179,630 |....... 0
Share (POMON)........ccvvverenerierireniinneessnesnsiinns [ o | ervneiineiinseinns | e e L | e [ | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 06/30/2005. | Bank One - POO .| Bank One - POOL.......cooccommveerns | weeee 191,920.000 | ..........191,920 | ..........191,920 | ......... 191,920 |....... 0
Share (POMON)........c.evvcvereeiiereereneeseeessenssneies | eee [ errinrrimnenieins | e [ eeviesieniesisns | s essesssssesses | eesessssssessessssseesins | veniesiessssisssessenses | soesseesessiesessossens | eevessesssessensieses | eeveres 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 06/30/2005. | Bank One - POOL... .| Bank One - POOL.......ccocccommvvrns | ereer 781,000.000 | ...........781,000 | ...........781,000 | ......... 781,000 |....... 0
Share (POMION)........ccveveerierierieniisnrissnsssssiens [ o | erveriiesiiisninns | o e | s | e [ | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata.......... 06/30/2005. | Bank One - POO .| Bank One - POOL.......ccocccommvvrns | oo 220,000.000 220,000 |....... 0
Share (POMoN)........c.vveerevererrerersnresnneesienssnies [ oee [rerrmriereniens | e [ | o | e | s | e | e | o 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 06/30/2005. | Bank One - POOL... .| Bank One - POOL.........cccouvvenes | orus 411,000.000 | ..........411,000 | ..........411,000 | ......... 411,000 |....... 0
Share (Portion)... o e | s | e R [SSUSSUUIURURIIRN IPRRIURTORORRTEY IUUURRRPRPIRRRRRRRY SRR BOSON 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| 06/30/2005. | Bank One - POO 09/26/2005. | Bank One - POOL..........coovvvenuee | wev 33,170.000 33,170 | ....... 0
Share (Portion)... o e L | e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| 06/30/2005. | Bank One - POO 09/27/2005. | Bank One - POOL ..1,360,000.000 | ........1,360,000 | ........1,360,000 | ...... 1,360,000 | ....... 0
Share (POMON)........ccvvvenrenerierireneinsresseesssiinns [ o | erveeiineiinseinns | e i L | e [ [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 06/30/2005. | Bank One - POOL... .| Bank One - POOL.......coocccommreerns | ooeed 662,000.000 | ...........662,000 | ...........662,000 | ......... 662,000 | ....... 0
Share (POMON)........ccueverinieriesiiessiisesenennns [ e | erenriieniineiines | e | e | eovissssisssssssssssssssessnses | e | s | oo | e | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......ccoccommmvrns | crves 493,644.000 | ..........493,644 | .........493,644 | ........ 493644 | ....... 0
Share (Portion)... . e L | e [ | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......ccocccommvvrns | covee 154,356.000 | ...........154,356 | ...........154,356 | ......... 154,356 | ....... 0
Share (Portion)... e L | e [ e [ 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.........ccccuuvenes | s 921,179.000 921,179 | ....... 0
0

Share (Portion)...
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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paid for
e or Carrying Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Value at Valuation Year's Temporary | Changein | Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Disposal Increase/  |(Amortization){ Impairment B./A.C.V. | Changein| (Loss)on on on During and
Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... .| 06/30/2005. | Bank One - POOL... 10/03/2005. | Bank One - POOL ..9,698,465.000 | ........ 9,698,465 | ........ 9,698,465 | ...... 9,698,465 | ....... 0
Share (POrtion)..........cevveveererrersressssesesesnees | oon [ eerrerverieernnns e e | e [ e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 07/01/2005. | Bank One - POOL... .| Bank One - POOL.......ccocccommvvrrs | crves 112,319.000 | .......... 112,319 | ......... 112,319 | ......... 112,319 | ....... 0
Share (POMION)........cueeeereeeerrrerninerenneennnesnnes [ s | errerrinriineiinns | e | s | s | s | e | s [ oo | s 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL........cccouuveees | erns 550,000.000 550,000 | ....... 0
Share (Portion)... e L | s [ e | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......coocccommmvrns | weeee 151,000.000 | ...........151,000 | ...........151,000 [ ......... 151,000 |....... 0
Share (POMON)........c.evvecveereeeiereseneeneeessesssneies | eoe [ errinmrimnerieins | e [ eeviesseniesisies | cvssesissess s essesssssesses | eeseessessessessssseesens | cervesiessssiessessenses | sovsseesessiesessensens | eevessesssessensienes | eeveres 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......coocccommvvrns | crees 349,000.000 | ...........349,000 | ...........349,000 | ......... 349,000 | ....... 0
Share (Portion)... . e L | e [ [ 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata.......... .| Bank One - POOL.......ccccccoomvvrns | oo 237,000.000 237,000 |....... 0
Share (Portion)... e L | e [ [ 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata...........| ... .| Bank One - POOL ..1,572,000.000 | ........1,572,000 | ........1,572,000 | ...... 1,572,000 | ....... 0
Share (POMON).......c.evververeereresieresssiessesssneies | oee [ rrrrmrrimreneins | e [ ceriesiensesinn | e | sessssssssesssssssessins | sesiesssssssssessessseses | sossssessssiessssensiens | sessesssssesssssienes | eereees 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... .|Bank One - POOL.........cccoeveeves | oo 829,000.000 829,000 |....... 0
Share (Portion)... e [ | e | e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL........oocccomuverns | cvveene 16,000.000 | .............16,000 | .............16,000 | ........... 16,000 |....... 0
Share (Portion)... . e L | e [ e | s 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......ccocccommvvnns | ooves 966,000.000 | ...........966,000 | ...........966,000 | ......... 966,000 | ....... 0
Share (Portion)... e | | e [ e | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......ccocccommrvrns | wrver 789,000.000 | ...........789,000 | ...........789,000 | ......... 789,000 | ....... 0
Share (POMON)........cvveereereerererrsressressienssneies | oee [rerrmrrinrenieins | e [ | s | e | s | e | e | o 0
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... .|Bank One - POOL.........cccocvveves | e 544,000.000 | ...........544,000 | ...........544,000 | ......... 544,000 |....... 0
Share (Portion)... . e s | e [ e [ 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.........cccouuvenes | oorus 405,000.000 | ...........405,000 | ...........405,000 | ......... 405,000 |....... 0
Share (POMtON)........c.cevevveeveeereseresseeessessnies | eee [ ermirrriereniieins | e [ e | s essessssesses | eevsesssssessssssseses | vesiesiessssssessenses | coesseessssesiesensens | oevesssessesessens | oo 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL 292,000.000 292,000 |....... 0
Share (POMtON)........c.cuveevererieriesreresseiessessnies | oee [ ermrrrrinrenieins | e [ e | s | eessssssssesssssssessins | sesnesiesssssessesseses | soesssessssiesessensiens | sesessssssesssess | eeveens 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......coocccommverns | weees 894,000.000 894,000 |....... 0
Share (Portion)... e L | e [ e | s 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata.......... .| Bank One - POOL .1,737,703.000 | ........1,737,703 | .......1,737,703 | ..... 1,737,703 | ....... 0
Share (Portion)... . s | e | e [ e | 0
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... .|Bank One - POOL..........ccoevveves | e 485,000.000 | ...........485,000 | ...........485,000 | ......... 485,000 |....... 0
Share (Portion)... e e | e [ [ 0
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... .|Bank One - POOL.........cccovvveves | e 401,000.000 | ...........401,000 | ..........401,000 [ ......... 401,000 |....... 0
Share (POMtON)........c.cvververerrereseresssiessessneies | oee [ ermimrrimreniieins | e [ e | s sssesssssesse | sevsesssssesssssssssins | sesesiesssssessesseses | soessessssesssssnsens | sesesssessessssens | oo 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL ..1,167,978.000 | ........1,167,978 | ........1,167,978 | ...... 1,167,978 | ....... 0
Share (Portion)... e [ | e [ e [ s 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.........cccommverns | woeen 220,000.000 220,000 |....... 0
Share (POMON).......ccveieeiiierieniinssissnessnsnnns [ e | e | e | s | e | e | s | e | oo | o 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......ccocccommverns | crvenne 18,000.000 | .............18,000 | .............18,000 | ........... 18,000 |....... 0
Share (Portion)... . s | e | e [ e | 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata.......... .| Bank One - POOL. ..1,398,761.000 | ........1,398,761 | ........1,398,761 | ..... 1,398,761 | ....... 0
Share (Portion)... R [SSUSSSTURIURIIRN IPRRIURTORINORRTIY USRI USRI OTON 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL ..1,664,000.000 | ........1,664,000 | ........1,664,000 | ...... 1,664,000 | ....... 0
Share (POMON).......c.cvvervreverrerierreressriesiessnneies [ oee [ rerrmrrimrenieins | e [ e | e | sersssssssessssssssses | s | oo | oo | s 0
STPOOL $0 0|UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.........ccccouvreees | e 37,198.000 37,198 |....... 0
Share (Portion)... o e | s | e e L | e [ [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| 07/29/2005. | Bank One - POO .| Bank One - POOL .1,713,753.000 | ........1,713,753 | .......1,713,753 | ...... 1,713,753 | ....... 0
Share (Portion)... N . e L | e [ e [ s 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL ..3,448,067.000 | ........3,448,067 | ........3,448,067 | ...... 3,448,067 |....... 0
Share (Portion)... o[ [ [ e | s | e [ | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata.......... .| 07/29/2005. | Bank One - POOL... 11/02/2005. | Bank One - POOL ..1,145,000.000 | ........1,145,000 | ........1,145,000 | ...... 1,145,000 | ....... 0




swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

9'¢ld

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paid for
e or Carrying Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Value at Valuation Year's Temporary | Changein | Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Disposal Increase/  |(Amortization){ Impairment B./A.C.V. | Changein| (Loss)on on on During and
Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
Share (Portion)... | e | s | s | s | s | s | e | e | e 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... ...| 07/29/2005. | Bank One - POOL .| Bank One - POOL........ooccommvenns | crvenns 42,000.000 | ............42,000 | ............42,000 | ........... 42,000 |....... 0
Share (Portion)... o e | | s | s | s | s | v | e | e 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... ...| 07/29/2005. | Bank One - POOL... .| Bank One - POOL.......ccoccoommvvnns [ cvvenne 68,000.000 | .............68,000 | .............68,000 | ........... 68,000 |....... 0
Share (Portion)... o[ [ s | e | e [ e | 0
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... ...| 07/29/2005. | Bank One - POO! .| Bank One - POOL.........ccccoevveves | e 888,000.000 | ...........888,000 | ...........888,000 | ......... 888,000 |....... 0
Share (Portion)... co | e | s | e | s | e | srenssesessessness | s | e | e 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... ...| 07/29/2005. | Bank One - POOL... . .| Bank One - POOL ..1,447,933.000 | ........1,447,933 | .......1,447,933 | ...... 1,447,933 | ....... 0
Share (Portion)... o e | s | e e L | e [ e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... ...| 07/30/2005. | Bank One - POO! 11/08/2005. | Bank One - POOL.........ccccccrmvveee | o 126,067.000 | ...........126,067 | ..........126,067 | ........ 126,067 |....... 0
Share (Portion)... o e L | e [ [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... ...| 07/30/2005. | Bank One - POO! 11/09/2005. | Bank One - POOL........ccocccrmvveee | crveees 88,886.000 | .............88,886 | .............88,886 | .......... 88,886 |....... 0
Share (Portion)... o [ [ e | | [ e | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... ...| 08/01/2005. | Bank One - POOL... .| Bank One - POOL.......coocccommrerns | oeeed 650,114.000 650,114 | ....... 0
Share (Portion)... co e [ [ [ [ s | e | s | e, | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL 392,000.000 392,000 | ....... 0
Share (Portion)... reverrensnssnnes | e | e | oo | e | e 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......ccc..comuvvrrs | e 217,000.000 | ...........217,000 | ...........217,000 | ........ 217,000 |....... 0
Share (Portion)... e L | e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL ..2,276,980.000 | ........2,276,980 | ........2,276,980 | ...... 2,276,980 |....... 0
Share (Portion)... | e | s | s | s | s | s | s | e | e 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL ..1,003,000.000 | ........1,003,000 | ........1,003,000 | ...... 1,003,000 |....... 0
Share (Portion)... e [ | e [ e [ s 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......ccocccommvvrns | ereer 736,000.000 | ...........736,000 | ...........736,000 | ......... 736,000 | ....... 0
Share (Portion)... . e | s | e [ | 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata.......... .| Bank One - POOL.......ccccccomuvvrns | oo 220,000.000 220,000 |....... 0
Share (Portion)... s | e | e [ e | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata.......... .| Bank One - POOL ..1,389,000.000 | ........1,389,000 | ........1,389,000 | ...... 1,389,000 | ....... 0
Share (Portion)... co | e | s | e | s | ssessssssssssesssssnss | srerssesessessnseses | seeiesessnsinsssnseses | ceessssesiesssnsnnns | e 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.........ccoouvvvcerns | onee 990,000.000 | ...........990,000 | ...........990,000 | ........ 990,000 |....... 0
Share (Portion)... . e L | e [ 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL........cccouuveers | eres 760,744.000 | ..........760,744 | ..........760,744 | ........ 760,744 | ....... 0
Share (Portion)... o e e L | e [ | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... ...| 08/01/2005. | Bank One - POO! .| Bank One - POOL.......cooccommreerns | ceees 315,000.000 | ...........315,000 | ...........315,000 | ......... 315,000 |....... 0
Share (Portion)... o e s | s | s | s | erresseesessessssesns | e | s | e 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... ...| 08/01/2005. | Bank One - POOL... .| Bank One - POOL 326,000.000 326,000 |....... 0
Share (Portion)... co e [ [ [ [ | e | s | e | o 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... ...| 08/01/2005. | Bank One - POO! .| Bank One - POOL ..2,041,162.000 | ........2,041,162 | .......2,041,162 | ...... 2,041,162 |....... 0
Share (Portion)... co | e | | e | s | s | s | s | e | e 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... ...| 08/05/2005. | Bank One - POOL... . .| Bank One - POOL.........cccouuvenes | veree 172,000.000 | ...........172,000 | ...........172,000 [ ......... 172,000 |....... 0
Share (Portion)... o e | s | e R [SSUSSUUIURURIIRN IPRRIURTORORRTEY IUUURRRPRPIRRRRRRRY SRR BOSON 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... ...| 08/09/2005. | Bank One - POO! 11/28/2005. | Bank One - POOL........ccocccrmvveer | e 63,818.000 63,818 | ....... 0
Share (Portion)... o e L | e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... ...| 08/09/2005. | Bank One - POO! 11/29/2005. | Bank One - POOL........ccooocrmrveee | 320,000.000 320,000 |....... 0
Share (Portion)... o e i L | e [ [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... ...| 08/09/2005. | Bank One - POOL... .| Bank One - POOL.......coocccommverns | wrees 595,000.000 595,000 | ....... 0
Share (Portion)... co e [ [ [ [ s | e | s | e | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... ...| 08/09/2005. .| Bank One - POOL ..1,409,155.000 | ........1,409,155 | ........1,409,155 | ...... 1,409,155 | ....... 0
Share (Portion)... | e | . e L | e [ | 0
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... ...| 08/15/2005. .| Bank One - POOL. ..2,708,792.000 | ........2,708,792 | .......2,708,792 | ...... 2,708,792 | ....... 0
Share (Portion)... | e | s e L | e [ e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... ...| 08/16/2005. .| Bank One - POOL.........cccoouvvenns | vevirnns 9,000.000 9,000 |....... 0
Share (Portion)... co | e | | reveerieniesenns | e | e | e | e | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... ...] 08/19/2005. [ SG Cowen and Company........... 12/01/2005. | Bank One - POOL.........ccccccrmvvnee | 380,000.000 | ...........380,000 | ...........380,000 | ........ 380,000 | ....... 0
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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paid for
e or Carrying Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Value at Valuation Year's Temporary | Changein | Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Disposal Increase/  |(Amortization){ Impairment B./A.C.V. | Changein| (Loss)on on on During and
Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
Share (POMtON)........c.cvvecvereeieresereeseeessessnies | eee [ erminmrinienieins | e [ e | s sssesssssesses | eevenssessessssssseesies | vesiesisssssiesessesses | soesseesessesesessiens | oevesssessesssienes | oo 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 08/22/2005. .| Bank One - POOL.......ccocccommverns | weeee 105,000.000 | ...........105,000 | ...........105,000 [ ......... 105,000 |....... 0
Share (POMON)........c.cvvecvereeieriesereeneeesseessniies | eee [ errinrrimieniieins | e [ e | s sssesssssesses | eevesssessesssssisseesies | vesiesisssssesessesses | coesveesessesiessensiens | oevessesssesssienes | oo 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 08/23/2005. .| Bank One - POOL.......ccocccommvvrns | el 668,018.000 | ...........668,018 | ...........668,018 | ......... 668,018 | ....... 0
Share (POMoN)........c.vevervmrierieenrisseeessisseiiens | o | oo s | e | e [ e | 0
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... 08/23/2005. .| Bank One - POOL.........cccoevveves | e 627,000.000 | ...........627,000 | ...........627,000 | ......... 627,000 |....... 0
Share (POMON).......c.vveereererrererseressriesiesssneies | oee [ rerrerriererieis | e [ e | o | e | sosnesssessess | o | s | o 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 08/23/2005. .| Bank One - POOL........cccoomuvvrns | ol 679,329.000 | ...........679,329 | ...........679,329 | ........ 679,329 |....... 0
Share (Portion)... OV ST e L | e [ e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| 08/25/2005. | SG Cowen and Company. 12/06/2005. | Bank One - POOL.........ccccccrmvveee | e 173,000.000 | ...........173,000 | ...........173,000 [ ......... 173,000 |....... 0
Share (Portion)... . e L | e [ [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| 08/30/2005. 12/06/2005. | Bank One - POOL.........ccccccrmvveee | e 229,888.000 229,888 |....... 0
Share (Portion)... e | | [ e | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......coocccommrerns | oeeed 600,926.000 | ...........600,926 | ...........600,926 | ......... 600,926 | ....... 0
Share (POMION)........ccueverieeinriesiiessissensnennns [ | ereniiiesiineiines | e | s | cvissssssisssssssssssssssessnnes | e | s | oo | oo | e 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata.......... .| Bank One - POOL........cocccommvvrns | crvenne 64,857.000 | .............64,857 | ............64,857 | .......... 64,857 |....... 0
Share (Portion)... . R [SSUSSSTURIURIIRN IPRRIURTORINORRTIY USRI USRI OTON 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......ccc..coouvvrrs | eoves 186,000.000 | ...........186,000 | ...........186,000 | ......... 186,000 |....... 0
Share (Portion)... e L | e [ 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.........cccovuveres | veres 791,000.000 | ...........791,000 | ...........791,000 | ......... 791,000 |....... 0
Share (POMoN)........c.cvververerreresseresssiesiessneies | ooe [ ermrmrrimneniiens | e [ e | e | oessssssssesssssssssins | sesnesessssiesesseses | o | oo | oo 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.........cccommverns | coeen 225,000.000 225,000 |....... 0
Share (Portion)... e L | e [ e [ s 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL ..1,345,663.000 | ........1,345,663 | ........1,345,663 | ...... 1,345,663 | ....... 0
Share (Portion)... . e | s | e [ | 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata.......... .| Bank One - POOL.......ccccccommvvrns | coves 320,000.000 320,000 |....... 0
Share (Portion)... s | e | e [ e | 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL ..2,330,470.000 2,330,470 | ....... 0
Share (POMON).......c.cvverveererreresseressreesiesssneies | ooe [ rerrmrrimrenieins | e [ e | s | sersesssssesssssessses | sosnessssnsesesseses | oo | s | e 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL ..1,209,000.000 | ........1,209,000 | ........1,209,000 | ...... 1,209,000 | ....... 0
Share (Portion)... . e [ | e | e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL. ..1,258,000.000 | ........1,258,000 | ........1,258,000 | ...... 1,258,000 | ....... 0
Share (POMON)........ccvvverenerierireniinneessnesnsiinns [ o | ervneiineiinseinns | e e L | e [ | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 09/01/2005. | Bank One - POO .| Bank One - POOL.......cccccommveerns | ereer 731,000.000 | ...........731,000 | ...........731,000 | ......... 731,000 |....... 0
Share (POMON)........c.evvcvereeiiereereneeseeessenssneies | eee [ errinrrimnenieins | e [ eeviesieniesisns | s essesssssesses | eesessssssessessssseesins | veniesiessssisssessenses | soesseesessiesessossens | eevessesssessensieses | eeveres 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 09/01/2005. | Bank One - POOL... .| Bank One - POOL ..1,507,056.000 | ........1,507,056 | ........1,507,056 | ...... 1,507,056 | ....... 0
Share (POMION)........ccveveerierierieniisnrissnsssssiens [ o | erveriiesiiisninns | o e | s | e [ | 0
STPOOL $0 0| UHC HealthCare Liquidity Pool Pro Rata........... 09/01/2005. | Bank One - POO .|Bank One - POOL.........cccoevceves | e 152,000.000 | ...........152,000 | ...........152,000 | ......... 152,000 |....... 0
Share (POMoN)........c.vveerevererrerersnresnneesienssnies [ oee [rerrmriereniens | e [ | o | e | s | e | e | o 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 09/01/2005. | Bank One - POOL... .| Bank One - POOL ..1,331,000.000 | ........1,331,000 | ........1,331,000 | ...... 1,331,000 |....... 0
Share (Portion)... o e | s | e R [SSUSSUUIURURIIRN IPRRIURTORORRTEY IUUURRRPRPIRRRRRRRY SRR BOSON 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .1 09/01/2005. | Bank One - POO 12/21/2005. | Bank One - POOL.........ccccccrmvveer | e 483,000.000 | ..........483,000 | ..........483,000 | ......... 483,000 | ....... 0
Share (Portion)... o e L | e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .1 09/01/2005. | Bank One - POO 12/22/2005. | Bank One - POOL........ccooccrmrveee | 642,954.000 | ...........642,954 | ..........642,954 | ....... 642,954 | ....... 0
Share (POMON)........ccvvvenrenerierireneinsresseesssiinns [ o | erveeiineiinseinns | e i L | e [ [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... 09/02/2005. | Bank One - POOL... .| Bank One - POOL........cocccomuverns | wvveene 72,046.000 | ............72,046 | ...........72,046 | .......... 72,046 | ....... 0
Share (POMON)........ccueverinieriesiiessiisesenennns [ e | erenriieniineiines | e | e | eovissssisssssssssssssssessnses | e | s | oo | e | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......ccocccommvvnns | cvvenns 43,000.000 | ............43,000 | .............43,000 | .......... 43,000 |....... 0
Share (Portion)... . e L | e [ | 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL.......ccocccommvvrns | covee 137,000.000 | ...........137,000 | ...........137,000 | ......... 137,000 |....... 0
Share (Portion)... e L | e [ e [ 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... .| Bank One - POOL ..2,309,178.000 | ........2,309,178 | ........2,309,178 | ...... 2,309,178 | ....... 0
0

Share (Portion)...
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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paid for
e or Carrying Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Value at Valuation Year's Temporary | Changein | Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Disposal Increase/  |(Amortization){ Impairment B./A.C.V. | Changein| (Loss)on on on During and
Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
STPOOL $0 0 UHC HealthCare Liquidity Pool Pro Rata........... ...| 09/02/2005. | Bank One - POOL... 12/28/2005. | Bank One - POOL R 473,000.000 | ........... 473,000 0
Share (Portion)... I [N IO 0
STPOOL $0 0] UHC HealthCare Liquidity Pool Pro Rata........... Bank One - POOL... 12/29/2005. | Bank One - POOL..........coovrerens | wonee 367,000.000 | ........... 367,000 0
Share (Portion)... setetiertiessessentesssssnsensesssnsssensenes | eessessensenssenss | arsessessenssssesssesansenssessansesensenssness | tesseesssnsasssesssnsents | sosssenssssnsassinssenss | eressessssnsansssssnsans | sessrssssensssssense | eeressarsiessensanns (01N SUUSOUIONOUS) [FSUURPIURIORPOOUTRN [UOUROUROOURIOROOOS IUPIOROORTOTOUR B OTOROTROROORO
6899999. Total - Common Stocks - Industrial and Miscellaneou: ....139,796,491 | ...139,796,491 | ..139,796,491 0 0 0 0 0 0 0 0 ]..1,234,454
7299998. Total - Common Stocks........ccuvweiienns ...139,796,491 | ...139,796,491 | ..139,796,491 0 0 0 0 0 0 0 0]..1,234,454
7399999. Total - Preferred and Common Stocks. ....139,796,491 | ....139,796,491 | ..139,796,491 0 0 0. 0 0 0 0 0 ]..1,234,454
7499999. Total - Bonds, Preferred and COMMON SHOCKS. .. ... ittt iistiesitis | eeiieissseess st ess £t E8 888 ....143,590,959 | ...143,537,608 | ..143,576,932 | ....cc.cocrnnnnnl V] (14,024)[ ..o 0 f (14,024)] ..o 0 [ [ (39,324)] ....... (39,324)| ...1,340,896




sutementas of December 31, 2005ofne. U Nit@dHealthcare of New England, Inc.

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation| Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien| (See SVO | Intangible Assets| Total Amount 10
CUSIP Description Insurer Purposes and [ Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification| Procedures | Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign| Number Manual)  |Company's Stock?) Assets Value Shares Qutstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of | Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CUsIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 | Number of Shares | % of Outstanding

NONE

E14




SiL3

swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE DA - PART 1

MENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVEST
6 7

Codes 4 5 Change in Book/Adjusted Carrying Value 12 13 Interest 20
213 8 9 10 11 14 15 16 17 18 19
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non-
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Gross Paid for
g Date Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual Year on Bond Due and Effective | How Amount Accrued
Description Code| n | Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rate of | Paid Received Interest
Class One Money Market Mutual Funds
SSGA Money Market Fund..... [ 12/31/2005..| State Street Bank. 1121312006 2213208 [ e | 213,203
8099999. Total - Class One Money Market Mutual Funds.. 213,203 0 0 0 ..213,203
8299999. Total - Short-Term Investments 213,203 0 0 0 213,203




swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Owned December 31 of Current Year

913

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Used to Other
Contracts or | Maturity, Price, Date Cost/ Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or of Exchange or Option Book Statement Fair (Decrease) of Hedged Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Value * Value Value by Adjustment ltem Income
Showing all Options, Caps, Floors and Insurance Futures Options Acquired During Current Year
1 ' 2 ' 3 ' 4 ' 5 ' 6 [ 7
Number of Contracts Date of Maturity,
or Notional Expiry, or Strike Price, Date of Exchange or Cost/
Description Amount Settlement Rate or Index Acquisition Counterpa Option Premium




L3

swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE DB - PART A - SECTION 3

Showing all Owned Options, Caps, Floors and Insurance Futures Options Terminated During Current Year
2 3 4 6 8 12 13 Gain/(Loss) on Termination 17
Number of Indicate 14 15 16
Contracts Exercise,
Price, Date Cost/ Expiration,
Rate or of Exchange or Option Maturity or | Termination
Index Acquisition Counterpart Premium Sale Date

Date of Strike Other
Investment/
Miscellaneous

Income

Increase/
(Decrease) by
Adjustment

Consideration
Received on
Terminations

Used to Adjust
Basis of
Hedged Item

or Maturity,

Notional
Amount

Expiry, or
Settlement

Description Recognized Deferred

SCHEDULE DB - PART B - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Written and In-Force December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14
Number of Date of Strike Date Other
Contracts or Maturity, Price, of Increase/ Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Book Statement Fair (Decrease) Used to Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Value * Value Value by Adjustment Adjust Basis Income

NONE
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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE DB - PART B - SECTION 2

res Options Written During Current Year

Showing all Options, Caps, Floors and Insurance Futu
3

1 2 4 5 6 7
Number of Contracts Date of Maturity, Date of
or Notional Expiry, or Strike Price, Issuance/ Exchange or Consideration
Description Amount Settlement Rate or Index Purchase Counterparty Received
SCHEDULE DB - PART B - SECTION 3
Showing all Written Options, Caps, Floors and Insurance Futures Options Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 Gain/(Loss) on Termination 17
Number of Indicate Exercise, 14 15 16
Contracts Date of Strike Expiration, Maturity Other
or Maturity, Price, Date of or Closing Consideration Increase Used Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Purchase Termination Book Paid on (Decrease) by to Adjust Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Transaction Date Value * Terminations Adjustment Recognized Basis Deferred Income

NONE
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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE DB - PART C - SECTION 1

Showing all Collar, Swap and Forwards Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Date of Strike Date of Used to Other

Maturity, Price, Opening Costor Increase Adjust Basis Investment/
Notional Expiry, or Rate or Position or Exchange or (Consideration Book Statement Fair (Decrease) by of Hedged Miscellaneous Potential
Description Amount Settlement Index Rec (Pay) Agreement Counterparty Received) Value * Value Value Adjustment ltem Income Exposure

Showing all Collar, Swap and Forwards Opened During Current Year
1 2 3 4 5 6 7
Date of Maturity, Date of Opening
Notional Expiry, or Strike Price, Position Exchange or Cost or (Consideration
Description Amount Settlement Rate or Index Rec (Pay) or Agreement Counterparty Received)

NONE




swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE DB - PART C - SECTION 3

Showing all Collar, Swap and Forwards Terminated During Current Year

0c3

1 2 3 4 5 6 7 8 9 10 11 12 13 Gain/(Loss) on Termination 17
Date of Indicate 14 15 16

Date of Strike Opening Exercise, Consideration Other

Maturity, Price, Position Costor Expiration, Received or Increase Used to Adjust Investment/
Notional Expiry, or Rate or Index or Exchange or (Consideration Maturity Termination Book (Paid) on (Decrease) by Basis of Miscellaneous
Description Amount Settlement Rec (Pay) Agreement Counterparty Received) or Sale Date Value * Terminations | Adjustment Recognized | Hedged Item Deferred Income
Showing all Futures Contracts and Insurance Futures Contracts Open December 31 of Current Year
1 3 4 5 6 7 8 9 Variation Margin Information 13
10 11 12
Date of Used to
Number of Maturity Original Current Variation Opening Exchange or Cash Adjust Basis Potential
Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized of Hedged Item Deferred Exposure

NONE
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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE DB - PART D - SECTION 2

Showing all Futures Contracts and Insurance Futures Contracts Opened During Current Year

1 2 3 4 5 6
Date of

Maturity Opening Exchange or Net Additions to

Description Number of Contracts Date Original Value Position Counterparty Cash Deposits
Showing all Futures Contracts and Insurance Futures Contracts Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 Variation Margin Information
1 12 13
Net
Date of Reduction Gain / (Loss) Used
Number of Maturity Original Termination Variation Opening Exchange or to Cash Termination Gain / (Loss) to Adjust Basis of Gain / (Loss)
Description Contracts Date Value Value Margin Position Counterparty Deposits Date Recognized Hedged ltem Deferred

NONE
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swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE DB - PART E - SECTION 1

Showing Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

Description
Counterparty or Exchange
Traded

Master
Agreement
(YorN)

Fair Value
of Acceptable
Collateral

Statement Value Fair Value
4 5 6 7 8 9
Contracts Contracts Contracts Contracts
Statement Statement Exposure Net Fair Fair Exposure Net
Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral

10

Potential
Exposure

1

Off-Balance
Sheet
Exposure

NONE




sutementas of December 31, 2005ofne. U Nit@dHealthcare of New England, Inc.

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *

Open Depositories
Fleet Bank HAMORA, CT...o.voieicceee e eienens | vevesees | rerensesssissiesssiessens | coevessesissessesssesssnsens | ossesssssssesissssesesense | ovessssenes (4,159,909) | XXX
Chase Manhattan Bank. o NEBW YOTK, NY o | eeeeees [ eevneensnnsseensinnnenes | cersseensinssenssnsesssnes | eessessmssssssssessssnssees | sereessseesessssesesnnes 673 | XXX
US Bank........cccouueee .. St. Paul, MN.... 11,134 | XXX
Mellon Bank. .. Pittsburgh, PA. 137,935 | XXX
Mellon Bank..... .. Pittsburgh, PA..... ...868 | XXX
Mellon Bank..........cccceevvevevevennnns .. Pittsburgh, PA. I . R ..825 | XXX
0199999. Total - Open DepOSItONES.......oveviverireiieiiiarieiieisrieinas L XRX e XK X . . (4, 008 AT74) | XXX
0399999. Total Cash on Deposi..... o | XXX [ XXX .. L0 . (4,008,474) [ XXX
0599999, TOtAI CASN......cvuiiireiiiieieieiei ettt bbbttt XXX [ XXX ovvvien | e [O I RO o N I (4,008,474) | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January... 4. April.. ..(2,485,913) 10. October......cccvvveee | e (4,442,023)
2. February.. 5. May...oooveeeeieens [ ..(6,506,147) 11. NOVEMDBET.....covvvres [ e (6,051,533)
3. March.......cccoournnnn. B.JUNE.....corvreereenss | e, (2,171,254) 12. December......cccccee. [vvvreviriinnans (4,008,474)




swtement as of Decernber 31, 2005 ot he. UNit@dHealthcare of New England, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CcusIpP Date Rate of Book/Adjusted Amount of Interest Gross Investment
Identification Description Code Acquired Interest Maturity Carrying Value Due & Accrued Income

vec3a

NONE




sutementas of December 31, 2005ofne. U Nit@dHealthcare of New England, Inc.

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits with the State of

Domicile for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

Alabama

Alaska

Arizona

Arkansas

California

Colorado
Connecticut
Delaware

9.  District of Columbia
10.  Florida

© N GRAE W =

18.  Kentucky
19. Louisiana

21.  Maryland

22. Massachusetts
23.  Michigan

24, Minnesota

25.  Mississippi

26. Missouri

30. New Hampshire
31.  New Jersey
32.  New Mexico

47.  Virginia

48. Washington

49.  West Virginia

50. Wisconsin

51.  Wyoming

52.  American Samoa

5701.
5702.
5703.
5798. Summary of remaining write-ins for

line 57 from overflow page.........c........

5799. Total (Lines 5701 thru 5303+5798)

(Line 57 aboVe)......covienieiieiiiiriisinienns

E25
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